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Modified two-step extragradient method for solving the
pseudomonotone equilibrium programming in a real
Hilbert space

PASAKORN YORDSORN', PooM KUMAM!2" and HABIB UR REHMAN!

ABSTRACT. The purpose of this paper is to come up with an inertial extragradient method for dealing with
a class of pseudomonotone equilibrium problems. This method can be a view as an extension of the paper
title “A new two-step proximal algorithm of solving the problem of equilibrium programming” by Lyashko
and Semenov et al. (Optimization and Its Applications in Control and Data Sciences: 315—325, 2016). The
theorem of weak convergence for solutions of the pseudomonotone equilibrium problems is well-established
under standard assumptions placed on cost bifunction in the structure of a real Hilbert spaces. For a numerical
experiment, we take up a well-known Nash Cournot equilibrium model of electricity markets to support the
well-established convergence results and be adequate to see that our proposed algorithms have a competitive
superiority over the time of execution and the number of iterations.

1. INTRODUCTION

The equilibrium problem (shortly, EP) [5] is also described as the Ky Fan inequality
were firstly studied in [10]. The equilibrium problems had a significant impact and influ-
ence in the advancement of different branches of pure and applied sciences. It has been
determined that the equilibrium problem theory set up a novel and unanimous handling
of a wide class of problems which occurred in economics, finance, image reconstruction,
ecology, transportation network, elasticity and optimization. It has been established that
equilibrium problems take into account variational inequalities, fixed point, Nash equi-
librium and game theory as special cases (see e.g.,[5, 11, 27]). Consequently, equilibrium
problems cover a wide range of applications. For the study of the solution problem of
an equilibrium problem, numerical iterative methods are effective and useful. Certainly,
widely known problems came into existence in different branches of science can be stud-
ied by using algorithms which are iterative in their nature. In recent years, many meth-
ods have been developed to solve equilibrium problems in finite and infinite dimensional
spaces (for instance, see [9, 13, 26, 24, 25, 1]).

For the numerical solution of equilibrium problem, two practical techniques are par-
ticularly important, one of them is the proximal point method (shortly, PPM) [19] and
other one is auxiliary problem principle [17], both are used to solve equilibrium prob-
lems. The proximal point method (PP M) method was basically set up by Martinet for
monotone variational inequality problems and afterwards, it was extended by Rockafel-
lar [28] in the case of monotone operators. In addition, Moudafi [19] expanded the PPM
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to EPs for involving monotone bifunctions. Furthermore, Konnov [14] presented an-
other explanation of the PPM with weaker conditions. The proximal point method is
commonly imposed to monotone EPs, i.e. the bifunction of an equilibrium problem has
to be monotone. Thus, each regularized subproblem turns into strongly monotone, and
so its solution exists and is unique. This will not ensure the existence of the solution if the
bifunction is more general, like pseudomonotone. On the other side, another well-known
approach is the auxiliary problem principle, which is based on the perception to estab-
lish a new problem which is identical and generally simpler to work out that correlated
to our initial problem. This concept started by Cohen [7] for optimization problems and
later presented for variational inequality problems [8]. Additionally, Mastroeni [17] take
the auxiliary problem principle into equilibrium problems involving strongly monotone
bifunctions.

In this paper, we concentrate on the proximal point method, consisting of extragradi-
ent methods which are well-known and essentially accessible to implement owing to their
easier numerical computation. As we know, the earliest established projection method for
variational inequality problems is the gradient projection method. After that, many alter-
native projection methods were established such as the extragradient method [15], the
subgradient extragradient method [6], Popov's extragradient method [23], Tseng's extra-
gradient method [30], projection and contraction schemes [12] and others hybrid and pro-
jected gradient methods. The first consideration respecting to the extragradient method
[15], is needed to figure out twice the orthogonal projection onto C' per each iteration.
So, in case that the set C' is not “simple” to project onto it, a minimal distance problem
has to be resolved (twice) in order to gain the next iteration, a fact that might affect the
efficiency and applicability of the method. Evenly, an initial step to conquer this diffi-
culty, Censor et al. in [6] introduced the subgradient extragradient scheme in which the
second projection onto C' is replaced by a specific subgradient projection which can be
efficiently computed. On the other hand, let us point out inertial-type methods, based on
the heavy ball methods of the two-order time dynamical system, Polyak [22] begin with
and looked at an inertial extrapolation as an acceleration strategy to deal with the smooth
convex minimization problem. The inertial algorithm is a two-step iterative process, and
the next iteration is determined by making use of the earlier two iterations and it can be
considered as a way of speeding up iterative sequence, look at [4, 22].

In this paper, we modify the result that presented in [16] by employing the subgradient
technique [6] which have the improvements on Lyashko et al. [16] i.e. solve a minimal
distance problem onto half plane which is formerly pointed out in the above passage.
Additionally, at the same moment, the inertial method is also connected to the propos-
ing method to speed up the iterative sequence. The theorem of weak convergence for
the solution of the equilibrium problems involving pseudomonotone and Lipschitz-type
constants of a cost bifunction is well-formed under standard assumptions placed on bi-
function. Furthermore, some numerical results are also shown to look at the performance
of our proposed method.

The rest of this paper is organized as follows: In Section 2, we provide some definitions
and preliminary results which are making to be used entire paper. Section 3, consists of
an algorithm for pseudomonotone bifunction, and we provide the weak convergence the-
orem for the proposed algorithm. Finally, in Section 4, we give the numerical experiments
to illustrate the computational performance of the suggested algorithms on a test prob-
lem which is modelled from a Nash Cournot equilibrium model of electricity markets, in
comparisons with other well-known algorithms.
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2. PRELIMINARIES

In this part, we give some preliminary results that will be useful in the demonstration
of our upcoming results. From now on, let C be closed and convex subset of a Hilbert
space H with inner product (.,.) and norm ||.|| respectively. Let R and N be two sets of
all real numbers and all positive integers respectively. While {x,,} is a sequence in H, we
denote the strong convergence and weak convergence of z,, tox € Hasn — coby z,, =«
and z,, — z respectively. Finally, EP(f, C) stand for the solution set of the equilibrium
problem inside C and p is a member of EP(f,C).

Definition 2.1 (Equilibrium Problem[5]). Let C be a nonempty closed convex subset of H.
Let f be a bifunction from C' x C to the set of real numbers R such that f(z,z) = 0 for all
x € C. The equilibrium problem (EP) for the bifunction f on C is to

(2.1) find pe C suchthat (p,y)>0,VyeC.

Definition 2.2. Let C be a closed convex subset in H, we denote the metric projection on
C by Po(z), Vo € H, ie.,

Po(a) = arg min{|ly — | : y € C}.
We now recall classical concepts of monotonicity of nonlinear operators.
Definition 2.3. [18]A mapping F' : H — H is said to be
(i) strongly monotone on C' if
(F(x) = Fy),x —y) = vlle =y, Va.y € C;
(ii) monotone on C' if
(F(z) = F(y),x —y) 20, Va,y € C;
(iii) strongly pseudomonotone on C' if
(F(y)z—y) 2 0= (F(2),2 —y) 2 v|le —y|*, Va,y € C;
(iv) pseudomonotone on C' if
(F(y),z —y) 2 0= (F(z),x —y) 20, Yo,y € C;
(v) L-Lipschitz continuous on C if there exists a constant L > 0 such that
[1F(@) = F(y)ll < Lllz = yl, Yo,y € C.

Analogous to the above definitions, we have the following concepts for equilibrium
problems (see [5] and the references therein).

Definition 2.4. A bifunction f : H x H — R is said to be
(¢) strongly monotone on C if there exists a constant v > 0 such that
fz,y) + fly,2) < =z —yl?, Yo,y € C;
(it) monotone on C' if
fl@y)+ fly,x) <0, Va,y € C;
(#i7) strongly pseudomonotone on C if there exists a constant v > 0 such that
8y p
fz,y) 2 0= f(y,x) < —lla —y|? Va,y € C;
(iv) pseudomonotone on C'if
flxy) 2 0= f(y,x) <0, Va,y € C;
(v) Lipschitz-type condition on C if there exist two positive constants ¢y, ¢z such that
fla,2) < flz,y) + fy,2) +ellz =y + eally — 2|, Va,y,2 € C.
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Remark 2.1. From the Definitions 2.4, the following implications holds.
(1) = (i) = (iv) and (i) = (i7i) = (iv).
Remark 2.2. The converses of the above implication is not true in general.

Further, we recall that the subdifferential of a convex function g : ¢ — Ratx € C'is
defined by

dg(x) = {w e H: g(y) — g(x) = (w,y —x),Vy € C},
and the normal cone of C' at = € C is defined by
Ne(z) ={weH: (w,y—x) <0,VyeC}.

Lemma 2.1 ([29], Page 97). Let C be a nonempty closed convex subset of a real Hilbert space
Hand g : C — R be a convex, subdifferentiable, lower semicontinuous function on C. Then,
z is a solution to the following convex optimization problem min{g(x) : = € C} if and only if
0 € 9g9(z) + N¢(z), where 0g(z) and N¢(z) denotes the subdifferential of g at z and the normal
cone of C at z respectively.

Lemma 2.2 ([3], Page 31). Forall x,y € Hand p € R, the following equality hold:

lpz + (1= wyll” = pllz)® + (1 = wllyl* = w0 =)z —yl*.
Lemma 2.3. [2] Let ¢,,, §,, and [3,, be sequences in [0, +00) such that

+oo
¢n+1 S ¢n+ﬁn(¢n_¢nfl)+§n> Vnz 1 and Zén < +Oou
n=1
and there exists a real number § with 0 < 8, < B < 1 for all n € N. Then the following relation
is true:

(i) S [by — dn_1]4 < 00, where[s]y = max{s,0};

n=1

(#7) There exists ¢* € [0, +00) such that lim,,_, o ¢, = O*.

Lemma 2.4. [21] Let C be a nonempty set of H and {x,} be a sequence in H such that the
Sfollowing two conditions hold:

(¢) Forevery x € C,lim,, o ||z, — || exists;

(13) Every sequentially weak cluster point of {x,} is in C.

Then, {x,,} converges weakly to a point in C.

3. AN ALGORITHM FOR A CLASS OF PSEUDOMONOTONE EQUILIBRIUM PROBLEM

In this section, we propose our main result which is a modification of algorithm 1 (see
[16]) to find an approximate solution of a class of pseudomonotone problem (EP). Our
proposed iterative method consists of two strong convex optimization problems with an
subgradient and inertial technique which is adopted to speed up the iterative process, so
we called it an “Modified two-step subgradient extragradient method” for equilibrium
programming.

Assumption 1. We assume that the bifunction f : H xH — R, satisfies the following conditions:

Ay f(z,z) =0,Yx € Cand f is pseudomontone on C.

Ay. f satisfies the Lipschitz-type conditions with two constants ¢, and c;.

As. limy, o0 sup f(xn,y) < f(p,y) foreachy € C and {z,,} C C with xz,, — p.
Ay, f(z,.) is convex and subdifferentiable on C for every fixed x € C.

The following is the algorithm in detail:
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Algorithm 1 (Modified two-step subgradient extragradient method)

Initialization: Choose z_1, ¢, 0 € H, A > 0, and a,, € [0,v/5 — 2). Set

wo = xo + a(To — 1),

, 1
T1 = Proxy(y,, )Wo = argncun{/\f(yo,y) + 5 llwo —yl*},
ye

. 1
y1 = Proxzyg(y,, 1 = argmin{ A f(yo, y) + = [lz1 — y[*}-

yel 2

Iterative steps: For given x,,, y, and y,,—; for n > 1. Compute
Wp = Ty + an(xn - xn71)7
and construct half space
H, = {Z cH: <wn —Aup_1 — Yny 2 — yn> < O},

where vy, _1 € O (Yn—1,Yn)-
Step 1: Compute

_ 1
Tnt1 = Prozygy,, ywn = argmin{Af(yn, y) + = lwa — ylI°}-
yeH, 2

Step 2: Compute
. 1
Yn+1 = Proxygy,, )Tni1 = arg %m{kf(ymy) + §H5Un+1 -y}
ye

Step 3: If z,,+1 = wy, and y,, = y,,—1, then stop and y,, is the solution of an equilibrium
problem, otherwise set n := n + 1 and go back Step 1.

Lemma 3.5. From Algorithm 1 we have the following useful inequality.
)\f(ynvy) - Af(:'-/naxn-i-l) Z <wn —Tp+1,Y — xn-‘rl); Vy S Hn

Proof. From Lemma 2.1 and definition of x,,1 in Algorithm 1, we have

0€ {0 f(wn9) + g lwn — 91} ner) + Nt (o).
Thus, there exist w € 9f(y,, n+1) and w € No(z,,+1) such that
AW+ Ty — wy, +w = 0.
Thus, we have
(Wp — Tpy1,Y — Tpp1) = Mw, ¥ — Tpg1) + @0,y — Tpy1), Yy € Hy.
Since W € Ny, (zn41) then (@, y — x,,41) < 0for all y € H,,. This implies that
(3.2) Mw,y — Tpy1) > (Wp — Tpg1,Y — Tny1), Yy € Hy.
From w € 0f(yn, Tn+1) and the definition of subdifferential, we have
(3.3) fWnsy) = f(Yns Tnt1) 2 (W, ¥ — Tngr)-
Combining (3.2) and (3.3) we obtain
(3.4) AfWnoy) = Af (Yn, Tng1) 2 (wn = Tng1,y — Tngr), Yy € H.

Lemma 3.6. From Algorithm 1 we also have the following useful inequality.

M Wnsy) = M Yns Ynt1) = (Tnt1 — Ynt1,Y — Ynt1), Yy € C.
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Proof. From Lemma 2.1 and definition of y,, 41 in Algorithm 1, we have

1
0€ D fAf(yns ) + 5 701 = 12 (os1) + Ne(@at).
Thus, there exist w € 9f(y,, yn+1) and @ € N¢(yn+1) such that
AW+ Ynt1 — Ty +w = 0.
Thus, we have
(Tl = Yn+1,Y = Yn+1) = MW, ¥ = Yns1) + (@, Y — Ynt1), Yy € C.
Since W € N¢ (Yn+1) implies (W, y — yn+1) < 0 for all y € C. This implies that
(3.5) Mw, Y = Ynt1) > (Tnt1 = Ynt1,Y — Yn+1), Yy € C.
From w € 9f(yn, yn+1) and the definition of subdifferential, we have
(3.6) Fnsy) = fYns Ynt1) 2 (W, Y — Y1)
Combining (3.5) and (3.6) we obtain
(3.7) AN Wnsy) = M (Yns Uns1) 2> (Eng1 = Ynt1,¥ — Ynt1), Yy € C.

Lemma 3.7. Let {x,,} and {y,} generated from the Algorithm 1 the following relation holds.
)\{f(yn—la-rn—i-l) - f(yn—layn)} 2 <wn — Yns Tn+1 — yn>

Proof. It follows from Algorithm 1 and z,41 € H,, by the definition of H,, implies that
<wn — AUy — YnyTn+1 — yn> < 0. Thus, we get

(38) )\</Un717 Tn+1 — yn> Z <wn —Yn,Tn41 — yn>
By vp—1 € 0f(yn—1, yn) and the definition of subdifferential, we have
FWn—1,9) = f(Yn—1,Yn) > (Un—1,y — yn), Yy € H.

Put y = 2,41 in the above expression
(39) f(yn—lyxn+1) - f(yn—lvyn) 2 <Un—1; Tn4+1 — yn>a Vy € HL
By combining (3.8) and (3.9) we obtain

)\{f(yn—laxn-i-l) - f(yn—layn)} 2 <wn — Yn, Tn+1 — yn>

O

Next, we discuss different possible stopping criterion for Algorithm 1 and also provide
the proof for readable purpose.

Lemma 3.8. If 2,41 = ypn = Wy, in Algorithm 1 then y,, € EP(f,C).
Proof. From Lemma 3.5, we have

)\f(ynay) - /\f(y'ruxn—i-l) Z <wn —Tn+1,Y — J;n-i-1>a Vy € Hn-

From above hypothesis and condition A; in (Assumption 1) implies Af(y,,y) > 0, and
further due to step size A > 0 with C' C H,, implies that y,, € EP(f,C). O

Lemma 3.9. If £y41 = Ynt1 = Yn in Algorithm 1 then y,, € EP(f,C).
Proof. From Lemma 3.6, we have

A (Wnr¥) = A WUns Yns1) = (Tns1 = Ynt1, ¥ — Yns1), Yy € C.

From above hypothesis and condition A; in (Assumption 1) implies Af(y,,y) > 0, and
further due to step size A > 0, implies that y,, € EP(f,C). O
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Lemma 3.10. If 41 = wy, and y,, = yn—1 as in Step 3 of Algorithm 1, then y,, € EP(f,C).

Proof. By 2,41 = w, in Lemma 3.5, we obtain
(3-10) /\f(ynvy) - Af(yna-rn-i-l) >0, Vy € Hy,.

Since z,,,1 € H,,, we have

A{f(yn—la Tnt1) = f(Yn-1, yn)} > (Wn = Yn, Tl — Yn)-
From given y, = yn,—1 and 2,11 = wy, with hypothesis A; in (Assumption 1) above
implies that
(3.11) Af (Y Tng1) = Jwn — ynl> > 0.
From expression (3.10) and (3.11) implies that y,, € EP(f,C). a
Lemma 3.11. Let f : H x H — R is a bifunction satisfying the conditions (Aq)-(A4) in (As-

sumption 1). Assume that the solution set EP(f,C) is nonempty. Then, for all p € EP(f,C),

we have
(3.12) [@ns1 = plI* < llwn —plI> = (1 = 41N [Jwn — yall” — (1 = 2¢20) |24 — yall®
+ des A wn — Yoo ||

Proof. Substituting y = p into Lemma 3.5, we obtain

(3.13) )‘f(yrup) - )‘f(ynvanrl) > <wn — Tn41,P — xn+1>7 Vy € Hy.

Since p € EP(f,C), we have f(p,y,) > 0. Thus f(y,,p) < 0, due to pseudomonotonicity
of bifunction f. Thus, from (3.13) we get

(3.14) <wn — Tn+l, Tn+l — p> > /\f(ynaxn-i-l)'

The Lipschitz-type continuity of f leads to

(B.15)  f(Yn-1,Tnt1) < FWn—1,Yn) + [(Yn, Tns1) + c1lyn—1 — yn||2 + callyn — xn+1H2~
From relation (3.14) and (3.15) implies that

(Wy, = Tpi1,Tnt1 —p) > A{f(yn—laxn-i-l) - f(yn—layn)}

(3.16)
—cM|Yn—1 — yn||2

— 2 |[yn — znpa |,

Since z,,+1 € H, and by Lemma 3.7, we have

(3.17) )‘{f(ynfh Trn1) = [ (Yn-1, yn)} > (Wn = Yns Tnt1 = Yn)-
From (3.16) and (3.17), we obtain

(3.18) (Wn — Tpg1, Tngr — P) = (Wn — Yn, Tl — Yn)
' — M [Yn-1 = ynl? = 2\ [yn — Tnra ||

We have the following facts:

—2(wp = Tn1, Tngr = p) = —[lwn = plI* + 21 — wall* + @nrs —pl*.

I?

2(Wn — Yn, Tnt1 — Yn) = Hwn - yn||2 + H$n+1 — Ynll” = Jwn — xn+1H2.

From the above last two inequalities and (3.18) we obtain

|Zns1 = pl?

< [lwy, —p||2 —|Zn41 — wn”2 — [lwn — yn||2 —|Zn41 — yn||2
(3.19) ) ) )
+ [[Tn1 — wal|” + 21 A [Yyn—1 = Yn " + 2¢2A[|yn — Tni1]|

= [lwn = pl1? = llwn = ynll® = (1 = 2c2) [|Tnt1 — gl + 2c1 A [yn—1 — yall*.
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We have the following inequality

2

Hynfl - ynH2 < (||yn,1 - wnH + ”wn - yn”) < 2||yn71 - wnH2 + 2||wn - yn||2
From the above inequality and equation (3.19) implies the required result.

I +erMlwn—yn-a|*

O

ln1=pl* < lwn—pl*=(1=der ) [wn —ynl* = (1=2e2X) 2011 —yn

Let us formulate the main convergence result of this work.

Theorem 3.1. Let f : H x H — R is a bifunction satisfying the conditions (A1)-(A4) in (As-
sumption 1). Let {x,} be a sequences in H generated by Algorithm 1, where the sequence c, is
non-decreasing and with X\ be a positive real number such that
% — 200 — %oﬂ
0<A<

T eal-a)?2+2c(1+a+a?+ad)

Then, {xn}, {yn} and {w,} converges weakly to an element of EP(f,C).

and 0<a, <a<+V5-—2.

Proof. From Lemma 3.11 and adding 4ci | w,,+1 — yn || in both sides, we obtain

1 = plI* + deaMfwnir = ynll* < llwn = pl* = (1 = dea M) |[wn — ya|?

(3.20) —(1=2coM)||Zni1 — ynll®  +4cMwn — Yn_1]|* + der M wn1 — yul*
By the definition of w,, in Algorithm 1, we have

lwn = plI* = ll2n + an(2n = 2n1) = pII* = (1 + an) (@ = p) = an(zn-1 = )|

(3.21) = (L+an)llzn = pl* = anllzn—1 = pl* + an(l + ap)l|lzn — zna .
By the definition of wy, 1 in Algorithm 1, we obtain
w1 =ynll? = a1 +ant1 (@ns1—20) =ynl? = [(L+ns1) (@ns1—Yn) —nt1 (@ —ya) |12
= (L4 ant) |01 = ynll® = angillzn = ynl® + ana (14 ang1) |01 — 20
(3.22) < (14 an)llznsr = ynll* + on (1 + an)llzn 41 — 2.
From expression (3.20), (3.21) and (3.22) implies that
201 = pI* + derA[wpsr =yl
< (1 +an)lzn = pl* = anllen-1 = plI* + an(l + an) e — o1
+derM[wn =yl = (1= derN)[[wn = yal? = (1= 2c2) 241 — yall?
(3.23) +4e M1+ an)l[znts = yal® + derdan (1 + an) 21 — |
< (T +an)|zn - p||2 —apTn—1 — pH2 +an (14 an)||zn — xn71||2
+dci Mwn — Y1 | + der dan (14 ap)||Tn i1 — Tnl?
(3.24) — (1= 4eyN)wn — ynll2 = (1 = 2e2X — 4 A(1 + )| Tns1 — v
< 1+ ang)l|zn = plI° = anllzn—1 = pl* + an(l + an) ey — 2|
+4ci Mwn — Y1 + dert dan (1 4 ap)||Zn i1 — Tnl?
(1 —2coA — 4 M1+ an))

(3.25) - . 202051 = yull? + lwa = yal®)].

Next, put

1 =2\ —der M1+ ap)
= 5 ,

On
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and due to the inequality
2llzn1 — ynH2 + 2wy, — yn||2 > [Tn41 — wn||2a
the expression (3.25) becomes

526 Api1 <Ap+an(l+ ) ||zn — o1 + 4cidan (14 ap)||Zng1 — 2ol

- O'onn-&-l - wnH27
where

_ 2 2 2
A, = ||33n —p|| - aonnfl _pH +4Cl)‘||wn - ynle .

Furthermore, by the definition w,,+; and using Cauchy inequality, we have
(3.27)
||xn+1 - wn”2 = Hanrl —Tn — O‘n(ajn - xnfl)HZ
= Hxn+1 - $n||2 + ai”zn - zn—1||2 - 2O‘n<zn+1 — Tn, Tp — In—1>
> [|Tns1 — $n||2 + O‘i”xn - $n71||2 =201 Znt1 — zallllTn — Tp-al|
> |#ng1 = @l + @ an — 20| — anllen — zall® — anllz, — 201 |)?

> (1 —an)l[zps1 — anQ + (ai —ap)||lzn — $n71||2~

From (3.26) and (3.27) implies that
Apy1 <AL+ an(l+ ap)||z, — zn_le + 41 o (14 ap)||zns1 — anz

(3.28) —0on(1 —an)||Znt1 — $n||2 - Un(ai —ap)||lzn — $n71||2

< A+l = zp-a | = CGallens — 2,
where
M = an(14+ ap) + onan(1 —ay), Cpi=on(l —ap) — e dan (1 + ay).
Further, we take
Lo = A+ 1|20 — 20|
It follows from (3.28) that

Fn-‘rl _Fn
= ||zn+1 —p||2 = any1l|on —p||2 + M1l Tns1 — xn”? +4erMwn 1 — yn||2
— ||z, _pH2 + anl|Tn-1 _p”2 - 77n||$n - xn—1||2 - 461)‘Hwn - yn—1||2

(3.29) lns1 =l = (1 + angn)llzn = pI* + anllon—1 = plI* + 4ei M [wpsr — vl

- 461/\”“]71 - yn—1||2 - 77n||xn - xn—1H2 + 77n-i-1||xn-&-1 - $n||2

IN

—CnllTni1 — xn||2 + Mgl Tng1 — xn||2

_(<n - 7]7L+1)||$n+1 - an2
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Further, we compute
Cn = Mn+1
=on(l —an) —4dcrran(l+ an) — ant1(1+ ang1) — onp1@n+1(1 — api1)
on(l —ay) — 4 dan(1+ ap) — an(l+ ap) — opan(l — ay)
on(1—a)? —4cda(l+a) —a(l + )
1—2c =41 A1+ )

\%

Y

(3.30)

Y

(1—0a)? —4c)a(l +a) —a(l+a)

2
= (% — 20 — %oﬂ) —)\(02(1 —a)2 +201(1+a—|—a2—|—a3)>

> 0.
By expression (3.29) and (3.30) for some ¢ > 0, implies that
(331) FTL+1 - Fn < 7(<n - nn+1)|‘xn+1 - an2 < *6HIn+1 - :Cn”z < 0.

So expression (3.31) implies that the sequence {I',,} is nonincreasing. Further, from defi-
nition of I';, 11 we have

(3.32) Pni1 = ||z _10”2 — antlzn _p”2 + Mot [|Tng1 — anQ + derAf|wpgr — yn||2
> —ani|zn —pl*.
Also, from I',, we have

Lp =z, — pH2 — apllzn_ —p||2 + M llzn — xn—1||2 + derAfJwy, — yn—1||2
(3.33)
> [|lzn _pH2 — an||Tn_1 _p”Q'
By equation (3.33) implies that

20 = pl|* < T + anf|zn—1 —p||”
<T1+afzn-1 —p|?
o <T@ 4+ 1) + |z — p?
Iy

1—«

IN

(3.34)

IN

+a”||zo — pl|*.
From expression (3.32) and (3.34), we obtain

—Tpi1 < anglzy —pl)?

< afjzy —p|?

T
(3.35) <a—1 4 a" |z — p|?
l—«

It follows from (3.31) and (3.35) that
k
52 [Zn+1 — 2l <T1 —Tiga

n=1

+a" |z — pl|?

I
§F1+Oél

r
(3.36) < 1 : + [lzo —p||2,
-«

letting k¥ — oo in above expression (3.36), we have
(3.37) Z |Zn+1 — zn|| < 400 implies ||zp41 —zn]| =0 as n — occ.

n=1
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By expression (3.27) and (3.37) we obtain
(3.38) |Znt1 —wp| =0 as n — oo.

Next, equation (3.35) also implies that

I
(3.39) —Anp1 S ag——+a" w0 = pll* + mugallzngs — 2l
Further, from expression (3.25) we have
(1= 2eA = 4121 + @) | 2011 = 9l + [0 = 9]

<A, —Api1 +a(l+ )|z, — xn_1||2 + 4 a(l + a)l|zper — :177,||2

(3.40)

Now, we fix a number k£ € N and consider above inequality for all number 1,2,--- , k.
Summing up them, we obtain

k
(1= 200 = de 21+ 0)) 3 [lenen =30 + = )

k k
<Ag—App1+a(l+a) Z |z — mn,1||2 + 4 da(l + ) Z |znt1 — xn||2

(3.41) 1=1 n=1
T
<A+ aﬁ + o o = pl® + mpra e — ]
k k
o(l+a) Z [ = 2n1[|? + 4e1da(1 + a) Z [Znt1 = 2all?,
n=1 n=1

letting £ — oo in above expression we have

(3.42) Z [€nt1 =yl = Z [wn = ynll* < +o0,

and implies that

(3.43) Jim [z 41 = yal = lm flw, —ya| = 0.

Also, from above equation expression we can easily derive the following

(3.44) lm ||z, — ynl| = lim ||z, — wy|| = lim ||yn—1 —ya| = 0.
n—00 n—o0 n—oo

Furthermore, by the definition w,, and using Cauchy inequality we have

(3.45)

[|wn — yn71||2 = [|#n + an(zn — Tn-1) — yn71||2
=[|(1+ an)(@n — Yn-1) — an(@p-1 — yn—l)Hz
=1+ ap)llzn — yn,1||2 —aplTn-—1 — yn71||2 + an(1+ ap)l|zn — xn71||2
<A +ap)llzn — yn—1||2 + an(l+ )|z, — xn—1||2
< (14 a)|zn = ya|? + a(l + a)[lzn — zn0a|*.
Now, summing up equation (3.45) forn =1,2--- , k, we obtain
k

(3.46) Z”wn Yn-1]? < (1+O‘)Z |2 = yn—1]* + (1 + Z ln — 201

n=1

The above equation with (3.37) and (3.42) implies that

(347) Z wn — Yn-1]|* < +oo.
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Further, equation (3.23) gives that

(3.48) 1 = pl* < (L4 @)llen = plI* = allzn—1 = pl* + a1 + a)llzn — 2n ]
+derMwy, — Yn—1]?,

above equation with (3.37), (3.47) and Lemma 2.3, implies that limit of |z, — p|| exists.
Further, equation (3.44) implies that the limit of ||w,, — p|| and ||y, — p|| exists. This implies
that, the sequences {z,}, {w,} and {y,} are bounded, and for every p € EP(f,C), the
lim,, o ||z, — p||? exists. Now, further we show that for very sequential weak cluster
point of the sequence {z,,} is in EP(f,C). Assume that p is a weak cluster point of {z,,},
i.e., there exists a subsequence, denoted by {x,, }, of {z,} weakly converging to p. Then
{yn, } also weakly converges to p and p € C. Let us show that p € EP(f,C). By Lemma
3.5, the Lipschitz-type condition of bifunction and Lemma 3.7, we have
)‘f(ynmy) > )‘f(ynmxnkJrl) + <wnk — Tnp+1,Y — ‘rnk+1>
> Af(ynk—lﬁxnk"rl) - Af(ynk—hynk) - Cl/\”ynk—l — Yny, ”2
> <wnk — Ynp Tng+1 — ynk> - Cl)\Hynk—l — Yny, H2
- 02)\||ynk - xnk+1||2 + <wnk — Tnp+1,Y — xnk+1>7

where y is any element in H,,. It follows from (3.43), (3.44), (3.38) and the boundness
of {z,} that the right-hand side of the last inequality tends to zero. Using A > 0, the
condition (A3) in (Assumption 1) and y,, — p, we have

0 < limsup f(yn,,y) < f(2,9), Vy € Hy.
k— oo

Since p € C C H,, we have f(p,y) > 0,Vy € C. This shows that p € EP(f,C). Thus
Lemma 2.4, ensures that {w, }, {z,,} and {y, } converges weakly to p as n — oo. O

Note: If we assume that the bifunction f(z,y) = (F(z),y — z) for all z,y € C,
then the equilibrium problem convert into the above variational inequality problem with
L = %cl = %CQ. It follows from the definition of y,; in the Algorithm 1 and the above
definition of bifunction f such that

(3.50)
yn+1

. 1
= argmin{\f (4, ) + 5 o — v}
yel

. 1 A2
= argmin{ \(F(yn),y = ya) + Zll@n =yl + 51 F () I |
. 1 2 N 2
— arg min{ MP(yn), 5 = @ns1) + 5 lenrs = 912 + S 1F@a) 2+ AF @), 2t = 9) |

a1 = AF () =yl

(3.51)
= Po(wni1 — AF(yn)).
Similarly to the expression (3.51), z,,1 in Algorithm 1 reduces to
Tpt1 = Pu, (W — AF(yn))-

Assumption 2. We assume that F' satisfying the following assumptions:
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Fy. F is pseudomonotone on C and VI(F, C) is nonempty;
Fy. limsup(F(xy),y — xn) < (F(2*),y — a*) for every y € C and {x,} C C satisfying

n— 00
*
T, — x*.

Fs. Fis L-Lipschitz continuous on C for some positive constant L > 0.

Corollary 3.1. Suppose that ' : C — E satisfying the conditions (Fy, Fy, F3). Let {w,}, {zn},
{yn} be the sequences generated as follows.

i. Choose x_1,xg,yo € H, A > 0, and a,, € [0,v/5 — 2). Set
wo = o + (o — 1),
T = Pc(wo — /\F(yo)) and Y1 = Pc(xl — )\F(yo))

ii. For given x,,, y, and y,_1 for n > 1. compute

Wp = Ty + an(‘rn - xn,1)7

and construct half space
H,={z€eH: (w, — AF(Yn-1) — Yn, 2 — Yn) < 0}.
iii. Compute
{ Tny1 = Po (wn - )\F(yn))a
Yn+1 = PHT,, (In—o—l - AF‘(yn))
Then, the sequence {wy,}, {x,} and {y,} converges weakly to the solution p of VI(F,C).

4. COMPUTATIONAL EXPERIMENT

In this section few numerical results will be presented in order to test Algorithm 1
(shortly, MTSPA) and also illustrates the comparison of our proposed algorithm with Ex-
tragradient method [25] (shortly, EgA) and Two-Step Proximal Algorithm (shortly, TSPA)[16].
The MATLAB codes run on a PC (with Intel(R) Core(TM)i3-4010U CPU @ 1.70GHz 1.70GHz,
RAM 4.00 GB) under MATLAB version 9.5 (R2018b).

4.1. Nash-Cournot equilibrium model of electricity markets. In this experiment, we
apply our proposed algorithm to a Nash-Cournot equilibrium model of electricity mar-
kets as in [24]. In this model, it is considered that there are three electricity companies 4
(¢ =1,2,3). Each company i has its own, several generating units with index set I;. In this
experiment, suppose that I; = {1}, > = {2,3} and Is = {4, 5,6}. Let z; be the power gen-
eration of units j (j = 1,---,6) and suppose that the electricity price p can be expressed
as by

6
p=3784-2 ;.
j=1
The cost of a generating unit j is illustrated as:

cj(x;) = max{c;(x;), & (x;)},

with
o

o L Oéj 2 o o

¢j(@;) = 5 aj + Bizj + 75,
and
he -1 (/;j+1)
° ° 1 o ° 4
cjlay) = ajxy + 52—, % (x5) %,

Bi+1
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where the parameters values are given in «;, 3;, 7;, a;j, 3; and v; are given in Table 1.
Suppose for the profit of the company i is given by

—pr] ch (xj) = (3784 ZZa:l)ZxJ Zc] (x;),
JEL; JEIL; jeI; jEL
where z = (21, -+ ,26)T subject to the constraint z € C' := {x € R% : mm <y < P,
with 2™ and mmax give in Table 2.

TABLE 1. The parameters values using in above equations
o B v a B 7
0.0400 2.00 0.00 2.0000 1.0000 25.0000
0.0350 1.75 0.00 1.7500 1.0000 28.5714
0.1250 1.00 0.00 1.0000 1.0000 8.0000
0.0116 3.25 0.00 3.2500 1.0000 86.2069
0.0500 3.00 0.00 3.0000 1.0000 20.0000
0.0500 3.00 0.00 3.0000 1.0000 20.0000

QN Ul W N =

TABLE 2. The parameters values used in this example

j 1 2 3 4 5 6
2 0 0 0 0 0 0
7o 80 80 50 55 30 40

Next, we define the equilibrium function f by

3
flz,y) = Z (¢i(2,2) — ¢i(2,y)),

where

¢i(z,y) = {378.42(Z:cj+ Zyj)} Sy = eilyy).

J¢L: Jel; Jel JElL;
The Nash-Cournot equilibrium models of electricity markets can be reformulated as an
equilibrium problem:

find z* € C suchthat f(z*,y) >0, VyeC.

By Lemma 7 in [24], the equilibrium model of electricity markets can be reformulated
as the equilibrium problem of the form EP(f,C), where C' := C; x C3 x C3. Then, the
bifunction f can be expressed as

fx,y) = ((A+ B)z+ By +a, y — z) + c(y) — c(x),
where ¢' = (g%, ,¢%)T and

3 3
i 1 if jel o Jy(NT o E: T
4= { 0 otherwise, A= 22_71(1 -q)¢)", B:=2 _71((] )(@")

3 6
ai= 37843 q', (@)=Y eiay).
i=1 i=1

But A is not positive semidefinite, so f is not monotone on C. However, in this case,
equilibrium problem EP(f,C) is equivalent to EP(g, C') where the bifunction ¢ is defined
by

g(z,y) = (A1x+ Biy+a, y — ) + c(y) — c(z),
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where 4; := A+ 2B and B; := 1B.

4.1.1. Algorithm nature by using different stopping criterion. During the first experiment, we
take z_; = (10,0,10,1,10,1)7, zo = (48,48,30,27,18,24)7, yo = (48,48, 30,27, 18,24)7,
A = 0.1 and y-axes represent for the value of D,, while the x-axes represent for the number
of iterations or elapsed time (in seconds). Figures 1 and 2 describes the numerical results

for the comparison regarding different stopping criterion which are follows:
Dy = flani1 = ynl* + llwn — yul?

Dy = ||lzn1 — ynﬂ”2 + 1Yng1 — yn“2

D3 = ||zp41 — wn||2 + |lyn — yn—1||2~

TABLE 3. The numerical results for Figure 1-2

error o, T iter. time TOL

Dy 0.164 (46.6578,32.1726,14.9533,24.0724,11.0785,11.6547)7 457 19.4914 e=10""

Dy 0164 (46.6638,32.1766,14.9563,24.0841,11.0735,11.6686)7 478 22.1301 e=10"°
Ds 0.164 (46.6639,32.1796,14.9776,24.0496,11.1676,11.5678)7 471 23.0261 €=10""°

10

e e o ‘ . ‘ ‘
""" MTSPA (D = llews — sl + o ~wnlF) - MNTSPA (D, = [ars — " 1 [ — 3]")
MTSPA (D, = |"‘m|] _Uu\]‘_ +|U~\] _.'fr'w‘_) MTSPA (D, = |j‘ - ‘if \]‘2+|U ‘; —y ‘_’)
----- MTSPA (D, = |2y = wol® + [l — taal®) | ST e S
102 ( 20y = wall* + 114 = guall®) oY B MTSPA (D, = [20p1 — w2+ |30 — g ]?)
E
10°g L
| !
jal
%\‘-\. 2 !‘
2L .,
10 ) --,_\_h‘ 107 il‘ S
., TN \ A-“-.
~~~~~~~~~~~~ —~— AN - R
______ Ty S e,
L S ey i S Y S o
S L —
106 Il Il L L Il L L Il
0 50 100 150 200 250 300 350 400 450 500 1|]'G . L . .
Number of iterartions 0 5 E"'D ; ["5] 20 5
apsed time [sec
.FIGURE L Algonthm ! FIGURE 2. Algorithm
in term of number of it- 1 in term of elapsed
erations by taking dif- . . ;i
y raxmng ¢ time by taking different
ferent stopping crite- . O,
rion stopping criterion

4.1.2. Algorithms nature by using different value of o,,. During this experiment, we take
z_1 = (10,0,10,1,10,1)7, 2o = (48,48,30,27,18,24)7, yo = (48,48, 30,27,18,24)T and
y-axes represent for the value of D,, while the x-axes represent for the number of itera-
tions or elapsed time (in seconds). Figures 3 and 4 describes the numerical results for the
stopping criterion (error term D,, = ||zp11 — yn||* + ||wn — yn||?) of Algorithm 1 (shortly,
MTSPA) with respect to using different values of «,, in term of no.of iterations and elapsed
time respectively. The results are shown in Figures 3 and 4 and Table 4.
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TABLE 4. The numerical results for Figure 3-4
A Qn T iter. time TOL
0.089 0215 (46.6535,32.2173,14.9333,24.1343,10.9688,11.7062)T 412 27.706785 ¢ =10"°
0.089 0.174 (46.6538,32.1726,14.9563,24.0741,11.0705,11.6645)T 453  29.946840 ¢ = 10"°
0.089 0.123 (46.6539,32.1726,14.9774,24.0496,11.1620,11.5975)T 514 34.186107 € =10"°
0.089 0.082 (46.6540,32.1615,14.9882,24.0572,11.2093,11.5427)T 569 38.273818 ¢ =10"°
0.089 0.021 (46.6540,32.1523,14.9973,24.0948,11.2467,11.4680)T 658 45.240680 € = 10—°
10 T : T . T 10* T T . T .
_____ MTSPA (a, = 0. m) ——~MTSPA (a, = 0. m)
MTSPA (o, = 0.174) MTSPA (o, = 0.174)
Y A MTSPA (a, = 0.123)| ] Y MTSPA (o, = 0.123)| ]
..... MTSPA (e, = 0.082) e MTSPA (o, = 0.082)
77777 MTSPA (e, = 0.021) == MTSPA (a, = 0.021)
10° 10°
<

100

200 300 400 700 0 5 10 15

20

25 30 35

Number of iterartions

FIGURE 3. Algorithm 1
in term of number of it-
erations respect to dif-

Elapsed time [sec]

FIGURE 4. Algorithm 1 in
term of elapsed time respect
to different values of «,,

ferent values of ay,

4.1.3. Algorithm comparison with existing algorithms. Figures 5 and 6 illustrate the compari-
son of our proposed algorithm with the already existing algorithm that appears in papers
[16, 25]. For numerical results, we compare Algorithm 1 (shortly, MTSPA) with Extragra-
dient method [25] (shortly, EgA) and Two-Step Proximal Algorithm (shortly, TSPA)[16].
The results are shown in Figures 5 and 6 and Table 5.

TABLE 5. The numerical results for Figure 5-6

Algo. name A an T iter. time TOL

EgA 0.089 0.123 (46.6523,32.1467, 15.0011, 25.1426, 10.8359, 10.8359)T 3349 233.335939 €= 10"°
TSPA 0.089 0.123  (46.6541, 32.1516, 14.9981, 23.9903, 11.2888, 11.5298)T 724 48.766912 e=10"°
MTSPA 0089 0.123 (46.6539,32.1726, 14.9774, 24.0496, 11.1620, 11.5975)7 514  34.186107 =105

5. CONCLUSION

The paper suggests the modification of the one existing algorithm with the help of
subgradient and inertial technique and theorem of weak convergence is established. Due
to these actions, we improve the efficiency of the algorithm in the term of both number
of iteration and elapsed time. In the end, we also discuss our results for one equilibrium
model and also observe that which extrapolation factor in inertial step is work better than
all others. These numerical results have also confirmed that the algorithm with inertial
effects seems to work better than without inertial effects.
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