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Abstract We consider a second order dynamical system for solving equilibrium problems
in Hilbert spaces. Under mild conditions, we prove existence and uniqueness of strong
global solution of the proposed dynamical system. We establish the exponential conver-
gence of trajectories under strong pseudo monotonicity and Lipschitz-type conditions. We
then investigate a discrete version of the second order dynamical system, which leads to a
fixed point type algorithm with inertial effect and relaxation. The linear convergence of this
algorithm is established under suitable conditions on parameters. Finally some numerical
experiments are reported confirming the theoretical results.
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1 Introduction

Let H be a real Hilbert space endowed with an inner product and its induced norm denoted
(+,-) and || - ||, respectively. Let C be a nonempty closed convex subset of H and let f be a
function from H x H to R satisfying for each x € H, f(x,x) = 0 and such that the function
f(x,-) is convex and lower semicontinuous. The equilibrium problem, also known as Ky
Fan variational inequality, associated with f in the sense of [7]], is denoted by EP(f,C), and
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consists in finding a point x* € C such that
f(x*,y) >0 foreveryyeC.

We denote the solution set of EP(f,C) by Sol(f,C).

EP is a general mathematical model which includes, as special cases, the optimization
problem, the variational inequality, the saddle point problem, the Nash equilibrium problem
in noncooperative games, the fixed point problem, and others; see, for instance, [[7,23,24]
and references quoted therein. For example, when f(x,y) = (F(x),y —x) forall x,y € H, the
equilibrium problem EP(f,C) reduces to the classical variational inequality VI(F,C) which
consists in finding a point x* € C such that

(F(x*),y—x") >0 foreveryyeC,

where F : H — H is a continuous mapping.

Another important case of EP is the saddle point problem: Given two sets C; C H;
and C, C H,, where H; and H, are two real Hilbert spaces, a saddle point of a function
G :H| x H, — Ris any x* = (x],x5) € C; x C; such that

G(x1,y2) < G(x1,%) < G(y1,x%3)

holds for any y = (y1,y2) € C; x C,. Finding a saddle point of G amounts to solving EP(f,C)
with C =C; x C; and

F((x1,32), (1,32)) = G(y1,x2) — G(x1,y2).

A saddle point of G is a Nash equilibrium in a two-person zero-sum game, that is a nonco-
operative game where the cost function of the first player is G and the cost function of the
second player is —G (see, e.g., [1L6]).

In recent years, a large number of applications has been described successfully via the
concept of equilibrium solution and therefore many researchers devoted their efforts to study
EPs. We recommend the readers the excellent monograph [6] for a comprehensive survey
on existence of equilibrium points and solution methods for finding them.

For solving EPs, many solution methods have been proposed, and most of them are
adapted from solution methods of a particular model of EPs, see for example [621,22]
19,231129.13111321133]]. Fixed point-type methods are highly recommended because they are
simple in form and useful in practice. Indeed, these methods are extended from the classical
projection method for solving a variational inequality (VI for short) [15]]. Mastroeni proved
that fixed point methods can efficiently solve the class of strongly monotone EPs [23]]. Later,
Muu and Quoc established the linear convergence rate of these methods [25]].

Recently, first and second order dynamical system approaches have been widely inves-
tigated for solving fixed point problems, variational inequalities and monotone inclusions
[1243L4L 8L 9L T 1L 2L T3L16127128l1341135]]. As a natural extension, it is interesting to study EPs
from a continuous time perspective. The first attempt was recently studied in [36], where a
first order dynamical system for solving EPs was proposed and investigated. The key idea is
to reformulate the EP as a fixed point problem of a suitable operator. Then, the solutions set
of the EP is approached by considering a dynamical system associated with the fixed point
map, which is similar to the strategy using in [11/1234] for monotone inclusions and varia-
tional inequality. Under strong pseudo-monotonicity and Lipschizt continuity, it was proved
that the trajectories generated by the first order dynamical system converges exponentially
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to the uniques solution. In addition, a discrete dynamical system was considered leading to
a linear convergent fixed point algorithm for solving EPs.

In this paper, we continue this research direction by considering second order dynamical
system associated with this fixed point reformulation (see e.g. [4,9l112,/34]]), for which we
obtain the exponential stability. In addition, we consider a discrete version of the proposed
dynamical system, which leads to a fixed point method with inertial effect and relaxation.
We establish the linear convergence of the iterative sequence generated by this algorithm to
the unique solution of the equilibrium problem

The remaining part of the paper is organized as follows. Section 2] consists of some
preliminaries. In Section 3] we propose the second order dynamical system and establish the
solution existence and uniqueness of trajectories. Section[d]describes the global exponential
convergence of the proposed dynamical system. A discrete version dynamical system and
its linear convergence are presented in Section [5} Finally, some numerical experiments are
reported in Section[f]to illustrate the obtained theoretical results.

2 Preliminaries

In this section we recall some well known definitions useful in the sequel.
Let g: H — RU{+o0} be a proper, convex and lower semicontinuous function. We call
g subdifferentiable at x if the set

dg(x)={uecH:gly)>gx)+{u,y—x)VyeH}

is nonempty. Then, dg(x) is called the subdifferential of g at x and vector w € dg(x) is called
a subgradient of g at x. The function g is subdifferentiable on C if it is subdifferentiable at
each point of C. Note that if the function g is convex, Isc and has full domain, then it is
continuous on the whole space [5, Corollary 8.30]. In this case, g is subdifferentiable on
H |5, Proposition 16.14]. In addition, let f and g be proper, convex, Isc functions such that
domf Nint domg # 0 or dom(g) = H, here domf = {x € H, f(x) < +oo} denotes the domain
of f, then d(f +g) = df + dg [5 Corollary 16.38].

The normal cone N¢ to C at a point x € C is defined by
Ne(x)={weH: (wx—y)>0,VyeC},

and N¢(x) = 0 if x & C. The indicator function of C is defined as ic(x) = 0 if x € C and
ic(x) = +oo otherwise. In addition, we have di¢(x) = N¢(x) forall x € H.

For every x € H, the metric projection Pc(x) of x onto C is defined by
Pe(x) = argmin{[|y —x|| : y € C}.

Since C is nonempty, closed and convex, Pc(x) exists and is unique. For more details as well
as for unexplained terminologies and notations we refer to [5].

Definition 1 A mapping f: H x H — R is said to be

(a) strongly monotone with modulus § > 0 on C if

Fy)+ frx) < =8|lx—y|* VryeC;
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(b) strongly pseudo-monotone with modulus 6 > 0 on C if

fxy) 2 0= fyx) < =8fx—y|?

for all x,y € C;
(c) satisfying a Lipschitz-type condition on C if there exists a constant L > 0 such that

f(x,y)-l—f(y,z)Zf(x,z)—LHX—yHHy—ZH Vx,y,zeC. (1)

The following example provides a class of EPs where the function f is strongly pseudo-
monotone and not strongly monotone on C.

Example 1 Let C C H and
fx,y) = alx,y)g(x,y)

where
o(x,y)>a>0 Vx,yeC

and g is strongly monotone on C with modulus 6 > 0, for instance g(x,y) := (x,y —x) (hence
6 = 1). We can verify that f is strongly pseudo-monotone on C. Indeed, let x,y € C such
that f(x,y) > 0, since at(x,y) > o > 0 we have g(x,y) > 0. By the d-strong monotonicity of
g on C we deduce g(y,x) < —8|jx—y||? for every x,y € C. Hence

FOrx) = a(yx)g(nx) < —8a(y.x) x—y|* < —Safx -y,

i.e. f is strongly pseudo-monotone on C with modulus da > 0.

Note that, in general f is neither strongly monotone nor monotone. To see this, let H = R”,
o(x,y) =R—||x||, g(x,y) = {x,y—x) and C = {x € H, ||x|| < r} with R > r > R/2. Choosing
x=(R/2,0,0,...),y = (,0,0...) € C we have

F,3)+ f(y,x) = (r—R/2)* > 0.

Remark 1 (i) The implications (a)==(b) is evident. Note also that property (b) guaran-
tees that EP(f,C) cannot have more than one solution. Indeed, it was proved in [26]
that if the function f is strongly pseudo-monotone and continuous then the equilib-
rium problem EP(f,C) has a unique solution x*. When EP reduces to VI, i.e., f(x,y) =
(F (x),y —x) for all x,y € H, the (generalized) monotonicity of function f defined above
corresponds to the well known (generalized) monotonicity of mapping F (see [20]).

(il) We note that (T) is weaker than the Lipschitz-type condition introduced by Antipin [T,
which can be written as

f(xe,y) = fe,2)] = [f(wy) = fu,2)[] < Llx—ulllly—zll VuxyzeC. (2
Indeed, taking u =y in @), since f(y,y) = 0, we can deduce

—f(X,y)+f(x7z) _f(yvz) < |f(x7y) _f(x,Z)‘Ff(y,Z)‘ SLHX__YHH_Y_ZH Vx,y,z € C»

which implies (I). On the other hand, (I) implies the Lipschitz-type condition in the
sense of Mastroeni [ 23]

f(xay)+f(yaz) Z f(x,z) —C1 Hx_y”z _CZHy_ZHz Vx,y,z € Ca

where cy,c; are two given positive constants.
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When f(x,y) = (F(x),y—x) for all x,y € H, i.e., EP collapses to a VI problem, then
f satisfies Antipin’s Lipschitz condition (2) on C (and hence also (I)) if F is Lipschitz
continuous on C with a Lipschitz constant L > 0. Indeed, since F is Lipschitz continuous,
using the Cauchy-Schwarz inequality, we have for all u,x,y,z € C that

[fey) = f(n,2)] = [f (w,y) = f(w,2)[] = [(F(x) = F(u),y—2) |
< IF (x) = F(w)l[]ly =zl
< Lijx—ulfly =zl

To establish the main results of the paper, we need to recall the stability concepts of an
equilibrium point of the general dynamical system

(1) =T(x(1)), 120 3)

where T is a continuous mapping from H to H and x : [0, +c0) — H.

Definition 2 [28]]

(a) A point x* € H is an equilibrium point for (3)) if 7 (x*) = 0;

(b) An equilibrium point x* of (3)) is stable if, for any € > 0, there exists r > 0 such that, for
every xo € B(x*,r), the solution x(¢) of the dynamical system with x(0) = x exists and
is contained in B(x*, €) for all 7 > 0, where B(x*,r) denotes the open ball with center x*
and radius r;

(c) A stable equilibrium point x* of (3) is asymptotically stable if there exists » > 0 such
that, for every solution x(¢) of (3) with x(0) € B(x*,r), one has

i () =

(d) An equilibrium point x* of (3) is exponentially stable if there exist » > 0 and constants
k > 0 and 0 > 0 such that, for every solution x(z) of (3)) with x(0) € B(x*,r), one has

[lx() =] < K [lx(0) —x*[Je~* Vi >0. O]
Furthermore, x* is globally exponentially stable if (4} holds true for all solutions x(z) of
@).
3 A second order dynamical system
Let o, : [0,400) — [0,+o0) be Lebesgue measurable function, A > 0 and xg,vp € H. In

this section we will approach the solution set of EP(f,C) from a continuous perspective.
For every A > 0, we define a function y; : H — H by

. 1
Y (x) = argmin,cc {4/ (x.y) + S ly—x|*} vxeH. ®)
For every x € H and A > 0, since f(x,-) is convex and C is a convex set, the problem
1
in {4 =y —x|)? 6
min {Af(x,y)+ 5 lly ="} (©)

is a strongly convex problem, hence it has a unique solution. Therefore, the function y;, is
well defined and has single values on H.
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Following the works in [44[8.[12l134], we consider the following second order dynamical
system:

@)

(1) + a(0)i(r) + B (1) (x(t) —ya (x(1))) =0,
x(0) =x0, %(0) =wp.

Definition 3 A function x : [0,b] — H (where b > 0) is said to be absolutely continuous if
one of the following equivalent properties holds:

(i) there exists an integrable function y : [0,b] — H such that

t
(1) = x(0) + / Y(s)ds Vi €[0,b];
0
(i) x is continuous and its distributional derivative % is Lebesgue integrable on [0, b].

Before stating the existence and uniqueness of the trajectory of (7), we need to recall the
definition of its strong global solution.

Definition 4 We say that x : [0, +o) — H is a strong global solution of dynamical system
if the following properties are satisfied:

(i) x,%:[0,+) — H are locally absolutely continuous, in other word, absolutely continu-
ous on each interval [0, 5] for 0 < b < +oo;
(i) x(t) + a(t)x(r) + B () (x(r) — wa (x(¢))) = O for almost every ¢ € [0, +o0);
(iii) x(0) = x¢ and x(0) = vy.

The following Lemma will be useful in the sequel for convergence analysis [31,36]. We
provide a simple proof for completeness.

Lemma 1 Forany A > 0and x € H, setting z := y, (x) € C, then it holds
A(fOey) =f(x2) 2 (x—zy—z) WyeC. ®)

Proof For every x € H, zis the unique solution of the strongly convex minimization problem
(6). The optimality condition associated with (6)) implies that 0 € dG(z), where G(y) :=
Af(x,y) + 3 lly—x||* +ic(y). Since the first two terms of G have full domain, the sum rule
of subdifferential can be applied. Hence, there exists s € d»f(x,z) such that

0€As+z—x+Nc(z),
where N¢(z) denotes the normal cone to C at z. Hence, by definition of this cone, we have
(x—z—As,y—2) <0 VyeC. )

On the other hand, since s € df(x,z), it follows

fl,y) = flx,2) > (s,y—2) VyeC. (10)
Combining (9) and (I0)), we obtain

A(f(xy)—f(x2) 2 (As,y—2) = (x—z,y—2) VyeC.
As a consequence of Lemma|[T]we have the following result.

Corollary 1 Forany A > 0, x € Sol(f,C) if and only if x = W (x).
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Proof 1f x = z then since A > 0 we have from (§) and f(x,x) = 0 that
flx,y)>0 VyeC,

i.e., x € Sol(f,C). Conversely, if x € Sol(f,C), then substituting y = x in (8}, since z € C we
obtain

e —=z]> <A (f(ex) = flx.2)) = =Af(x.2) <O,

which implies x = z.

Remark 2 Inthe case f(x,y) = (F(x),y—x) forall x,y € H, Corollary [T reduces to the well-
known characterization of the solution of VI(F,C): For any A > 0, x is a solution of VI(F,C)
if and only if x = Pc(x — AF (x)), see e.g. [15]. Indeed,

. 1
Y3 (x) = argmin,ce {4 (x,y) + 5 v ="}

= argmin,cc (A (F(),y ) + g |y}
= argmin, . {|ly ~ (e~ AF(0)]1?) = Pel = AF (),

where Pc denotes the projection operator onto C.
The second order dynamical system (7)) for VI(F,C) is written as follows

{X(t) +o(2)x(t) + B (¢) (x(t) — Pe(x(r) = AF(x(1))) = 0,

x(0) =x9, x(0) = vo, (an

whose the global exponential convergence has been recently established in [34]].

The existence and uniqueness of the trajectory of (12)) is stated in the following result, where
we employ the technique used in [8]].

Theorem 1 Let ., : [0, +00) — [0, +o0) be Lebesgue measurable functions such that &, 3 €
L} ([0,40)) (that is o, B € L},.([0,b]) for every 0 < b < +o0). Assume that y_is Lipschitz
continuous for all A > 0. Then for each xy,vy € H, there exists a unique strong global solu-
tion of the dynamical system (7).

Proof For all x € H, defining S: H — H by

S)C::.X*I[/A(X),

we can re-write dynamical system (7)) as

{x(r) +ou(t)i(t) + B (t)Sx(t) = 0,

x(0) =x0, %(0)=wyp. (12)

Moreover, Lemma ] yields Zeros(S) = Sol(f,C). By the Lipschitz continuity of y; (-) and
the Cauchy-Schwartz inequality, it is clear that S is Lipschitz continuous. Hence, the con-
clusion is obtained following the proof of [8, Theorem 4 ].

We provide in the following some sufficient conditions for the Lipschitz continuity of

Yy -

Proposition 1 If f satisfies Lipschitz condition @) then i, is Lipschitz continuous with
constant 1+ AL.
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Proof Let x1,x; € H and 71 = y),(x1),22 = W), (x2) we have z1,23 € C and from Lemmait
holds

A(f(x1,y) = flx,21)) 2 —z1,y—21) Wy eC.
Substituting y := z» € C we obtain
A(f(x1,22) = flx,21)) = (o — 2,22 —21) -
Similarly, we can deduce
A(flx2,z1) = f(x2,22)) > (2 — 22,21 — 22) -

Adding the last two inequalities and using the Lipschitz condition (Z) we have

(@1 =2,z —x1+x2 —22) < A([f(x1,22) — f(xn,20)] = [f (52, 22) — f (32, 21)])
< AL|xy — x2|[|z1 — 22|l
which implies
21 = 22[1* < (a1 = 22,31 —2x2) + ALt = xallla = 22| < (14 AL x1 =22l |21 = z2 .

Hence
llz1 — 22| < (L+AL)[Jx1 —x2.

4 Global exponential convergence

In this section, we will investigate the exponential convergence of the trajectories x(¢) gen-
erated by dynamical system (7). We use a similar technique developed in [T0[12] for solving
monotone inclusions. From now on, we assume that f is §-strongly pseudo-monotone on C
and satisfies the Lipschitz-type condition (T) with modulus L > 0 on H.

The following result will play an important role in our convergence analysis.

Proposition 2 Ler x* be the unique solution of EP(f,C) and A > 0. Then, for any x € H,
we have

* A’Lz 2
x> (1= 25 ey o 13
and 1448 1AL
oo 1HA8+
fr—x < SEOEAL o 1

Proof Setting z := y; (x) € C and substituting y = x* € C into (8) we have
A(f(xx") = f(x,2)) 2 (x—z,x" —2).

Combinning this inequality with the Lipschitz-type condition of f we obtain

(x—z,2=x7) 2 A(f(x,2) — f(x,x"))
> =Af(zx") = AL|lx =z [le = 7. (15)

Since x* € Sol(f,C) and z € C, it holds that f(x*,z) > 0 . Then by the §-strong pseu-
domonoticity of f we have f(z,x*) < —§||z —x*||%. It follows from (T3) that

(x—z,2=x") 2 A8 ||z — x| = ALl 2|z —x"]. (16)
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Therefore,

x—yy (x),x—x*) = (x—z,x—z+z—x")
= |lx—z* + (x—z,z—x")
> |lx—z]> + A8z —x*||* = AL|lx — 2] [lz —"]|

AL? )
- (1-55 )=l

AL? 2 12 .
+H|\X—Z|| + A6z —x*|7 = AL|lx — |||z — 7|

AL? )
> (155 ) e-alP

where we have used the Cauchy-Schwarz inequality in the last estimation. This implies (T3).
Again, from (T6) and the Cauchy-Schwarz inequality we have

A8z 2|2 < [l —zllllz = x|+ ALlx — 2|l — 71,

which implies

1+AL
—x*| < —Z|-
le=2" = —s—llx—zl
Hence
1+A6+AL

Ao

‘We are now in the position to establish the main result of this section where we employ
the similar tools and techniques used in [34,/10L/1].

[lx ="l < e =zl + fle =" < [lx—=z]-

Theorem 2 Let x* be the unique solution of EP(f,C), let 0 < A < i—‘; and & =1— % > 0.
Let a,f3 : [0,+00) — [0,+00) be a locally absolutely continuous functions fulfilling for every
t € [0,4o0)

252
(i) 1<a<al) < o 55amB+1:
(ii) &(t) < 0and & (%) <0;

(iii) o2(1) — a(r) — Y

Then any strong global solution x(t) to the dynamical system ({I) converges exponentially to
X* ast — oo, i.e., there exist positive numbers K, 0 such that

() — ]| < K [1x(0) —x* [ O Vi > 0.
Proof Consider for every t € [0,+¢0) the Lyapunov function &(¢) = 5 |[x(¢) —x*||*. Then
&) = (x(t) =x*,4(1) . E() = [4(0)|> + (x(r) —x*, %(0)) -

Setting z(¢) := y; (x(¢)) and taking to account of (7)) we obtain for every ¢ € [0, +o0) that

E(1) +a(t)E () +B(r) (x(r) —x",x(t) —2(1)) = [|x(1) |,
which, together with (T3] implies
E()+at)E @) +EBOx(1) —z()* < [lx(r)],
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where & = 1 — 2L > 0. Again it follows from (7) that

&) +a(n)eé )+ gﬁ(t)l\X(t) —z(n)|*+ Zﬁé(t) (1) + o ()x(0) 1 < [le(r) |

Applying (T4), we obtain from the last inequality

S
2B(1)

2
(Sl = 1) o+ 555 o) <o a7

E(t) +a(t)& (1) +EB(N)E (1) + (o)1

where &) = i E120%_ Since L115(t)||> = 2 (i(t), %(t)), setting for every ¢ € [0, +-oo)

1+A8+AL)?

2
) =EBO). b= S50 )= S 1 ()= 0P

and eliminating a non-negative term %(;) ||%(t)]|? in (T7) we obtain

EM)+a(t)&()+at)E(t)+b(t)u(t) +c(t)u(t) <O0. (18)

Multiplying both side of (T8) with ¢’ > 0, and using the identities

&ét) = % (&) —e &)
FEt) = % (&) - &)
Sult) = % (¢'u(t)) — 'u(t)

we obtain

d, . d
o (&) + (a(t)—1) o

+b(t)% (ut)) + (c(r) — b(r))eur) < 0. (19)

(&) + (alt) +1—alr) &)

From assumptions (i) and (iii) we have
a(t)+1—o(t) >0, c(t)—b()>0 Vie[0,+o).

Hence from (T9) we can write

d. . i, d.,
= (e'&(t)) + (au(t) — 1) b (&) +b(r)$ (¢'u(r)) <0. (20)
Since
d 1 d 1 A 1
(@)~ 1) 2 (¢60) = T (@)~ 1) ] - ane s
b(t)% (¢u(t)) = % (b(1)eu(t)) — b(e)eu(r),
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we have from (20)

Y d f o () d : ()
7 (&) + 7 [(a(t) = 1) & ()] — a(t)e é‘)(t)—i—z (b(r)e'u(t)) —b(t)e'u(r) <0. (21)

By assumption (ii), &(¢) < 0 and b(¢) < 0 for all # € [0, +oo). Therefore, we have from (1))

% (¢ &)+ (a(t) — 1) e E(t) +b(1)eu(t)] <O0.

This implies that the function
t— &)+ (alt)—1)e&E () +b(t)eult)
is monotonically decreasing, hence there exists M > 0 such that
EEM) +(a(t)—1)e' &) +b(t)e'u(t) <M.
Since b(t),u(t) > 0, we get
E(t)+(alt) =)&) <Me™,

hence
EM)+(a—1)E(t) < Me™
for every ¢ € [0,00). This implies that

d

o [e(a—l)t(g([)} < Mela—2)t
for every 7 € [0, ). By integration, we have

(i) if 1 < x <2 then

M
< < _ —(a—1)t.
0 g(t) (5(0)4— 2> e )

(ii) if 2 < o then

0< &) < E(0)e @1 4 %eﬂ < (5(0) + L) s

(ii) if o =2 then
0< &) <(£0)+Mt)e™.

This implies that x(7) converges exponentially to x*.
Remark 3 As in [34l[10], we notice that it is easy to find functions «, f3 satisfying assump-

tions (i)-(iii) in Theorem For example, if we choose o/(¢) = ot + t%l and B(t) =P
for all ¢ € [0, +o<) and o > 1, then (ii) is fulfilled. Assumption (iii) is equivalent to

_ L
t+1

azfocfEBJr Lo L 2 oy
13 (t+1)2 41 E@+1) 7
which can be guaranteed if
2
az_a_,ﬁzo’

§
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or

Assumption (i) reads as

ie.,
Ei+1

x<Gif- t+1

+1,

which is guaranteed whenever

a<&f—(&G+1)+1=(B-1)&.

Therefore, to fulfill assumptions (i)-(iii), it is sufficient to choose 8 (large enough) and o
satisfying

1 8
2O+ 1+£>§agmnﬁ (22)
Also any constant functions a(r) = o and () = B for all ¢ € [0, +e0) with o and f satis-
fying

8B

;<H1+§>§a§ﬁ&+h

fulfill assumptions (i)-(iii).

5 Linear convergence of a discrete system

Explicit discretization: A finite-difference scheme for (7)) with respect to the time variable
t, with stepsize i > 0, relaxation variable f3; > 0, damping variable o > 0, and initial points
xo and x; yields the following iterative scheme:

1 O
2 (X1 — 22 +xp-1) + T (k= x—1) + Be (v — wa () = 0, (23)
k
where yy is an extrapolated point from x; and x;_; that will be chosen later (because S :=
I — () is Lipschitz continuous, there is some flexibility in this choice). We can write (23)
as

X1 = x5+ (1= o) (o — xx—1) — B Be v — wa Ok).-

Setting p = 1 — oghy, Ny = h]% Tt and choose yy := xj + pr(xx — xx—1) wWe can write the above
scheme as

Vi = Xk + Pre(xx —xk—1)
Xep1 = (L= 1)k + MW (%),

which is a relaxed version of fixed point algorithm with additional inertial effects. In this
section, we will investigate the convergence properties of (24). For the sake of simplicity,



A Second Order Dynamical System for Equilibrium Problems 13

we only consider the case where all parameters are constants, i.e., py = p and 1 = 1 for all
k.

{yk=xk+P(xk—xk1) (24)

X1 = (L=1)ye +nwa (k)

We also make the following assumptions on the parameters:
(Al): 6 >0and0< A < 28

W;
(A2):
1 1
0<n<min{iq71+Q(l—5)}
. 1
Whereq-fm'
(A3):
1 l*l +1-
0<p <min n+nq7( ?)q e
3 (1=g)a+1+n

Remark 4 Note that (A2) allows over relaxation, i.e. ) > 1, which can accelerates the con-
vergence speed in certain examples. If 7 = 1 and (A1) is fulfilled, then (A2) holds for any

6 > 1 and (A3) becomes
1—-1
0< p < min g’(lim .
3 (1-4)q+2

In this case, @ reduces to fixed point method with inertial effect
Yk =X+ p (% —x—1)
Xer1 = Wi (k)-

Algorithm (24) is very general, in the sence that it includes many others algorithm as a
special case. For example, when p = 0 and 11 = 1, it reduces to the fixed point algorithm
studied in [23l ?]; when p = 0 it reduces to the relaxed fixed point algorithm considered in
[36]; when i = 1 it is the fixed point algorithm with inertial effect proposed in [17].

As in Section 4] we assume that f is -strongly pseudo-monotone on C and satisfies the
Lipschitz-type condition (T with modulus L > 0 on H. Using similar tools and techniques
as in [34L10], the linear convergence of scheme (24) is stated as follows.

Theorem 3 Let the parameters A,1M,p be such that assumptions (Al), (A2) and (A3) are
fulfilled. Then the sequence {x;} generated by (24) converges linearly to the unique solution
x* of EP(f,C).

Proof Setting 7 := Yy (yx) € C and substituting y = x* € C into (§) we have
A (fiox™) = fio2k)) 2 e — 26X — %) -
Combinning this inequality with the Lipschitz-type condition of f we obtain

A(fOrozx) = f(x,x™))
—Af(z,x") = ALy — zill|zx — x| (25)

Ok — 22— ") >
>
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Since x* € Sol(f,C) and z; € C, it holds that f(x*,z;) > 0 . Then by the J-strong pseu-
domonoticity of f we have f(z;,x*) < —8||zx — x*||%. It follows from (23) that

(k= 202k —X°) = A8||ze = x* 1> = AL|lyk — 2|z — x*|-
Hence

—2A8 ||z — x*[|* +2AL |k — zllllzk — x| > 2 ok — 2, X — )
=z —x|* = llye = x> + llye — el

which implies
(14+248) 1z —x"[1* < llye =217 — Iy — 2l + 22 Lllye — zellllz — "]
< e ="~ Hyk—ZkIIZJr%I\yk—Zk||2+2/12LZHZk—X*||2
e I R e L
or equivalently,
[14+22(8 = ALY)] flzg —x*|* < e —x*|I* — %HYk —zl%.
Therefore,

[P =1 = [1(1 =)y +nzge =272
= [[(1=m) O —2") + 1z —2°) |
= (L=m)llye =217 + 1l =P = (1 =1) |y — 2l

< (== P+ g =g e P
- 1 Iy =2l = 00— ) e — el
2(1124(5 — AL2))
= Kt [y =" 1* — Kallye — 2%, (26)
where
e
=Nt s Ay a0
and
_ 1 =i
%= araae_arzy) UM =g ) >0

by assumption (A2).
Let us estimate the right hand side of (26). We have

712||kazk\|2 = lxit1 *yk||2
= [Jxr1 —xx — P (ox — Xx—1)
= [kt —xkl|* + P2 [k — -1 I — 2P (¥ — X, Xk — 1)
> [t = 2l + 02 — i1 117 — 20 i1 — Xl e — X |
> Jbn — x> 2 e —xe1 12 = p s —xell> — pllxe — x|
= (1= p) ket =l = p (1 = p) [l =1 | 27)

2
|
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In addition
vk =x* 17 = (14 p) (5x = %) = p (a1 =) |
= (14p)lxe —x*[> = pllxi—1 —x* >+ p (1 + p) o — xe—1[|*-

Combining (26)), 27) and (28), we obtain

k1 = x> < 1 (14 )b —x* |1 = kip a1 — x>+ k1o (1+ )b — x>

Kp(l— (1 —
TG O Y .1 Gl ) N
n n
Since k1 € (0, 1), the last inequality implies
(1 —
O R e PR

(1 —
x*||2+—2(n P) et — P

IN

1 — x> = mip | —

K (1 —
< 1 [l =271+ 2 ]
KiK(l— K 1—
_( 1 2( p) — 2p( P) —Klp(1+p)) ka—xk_]Hz. (28)
n n
Setting
K (1 —
Avi= o — X2 = pllves 2P+ %nxk —xalP,

we prove that Ay > 0 for all k > 0. Indeed, applying the following inequality with & > 0
@ +EB > min{1,E} (@ +57) > min{1/2,€/2} (a—b)?,

we obtain
1— 1 1—
P o 2P 2 2 min 5, 2O
i i (1=p)
From assumption (A3) we have p < x:rizzn’ ie.p < KZT and
. K1 K 1
0<p< — < =. 29
,p,mln{3,K2+2n} 3 (29)
Hence | |
Ae> min{i,%n’p)} et —x*2 = pllwe_s —x*|> > 0.

In addition, from 29) we have

p(l—p) _ Kikp(l—p)
n - 3n
K(l—p)4  2kKk(l—p)

2n 3 3n ’

kKip(l+p) < K

which implies

kKi(l—p) mp(l—p) K

1+p)>0>0,
0 0 p(l1+p)
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where 0 := 2'“'%75]17”) —k1p(1+p) > 0. Therefore, (28) implies that

Aps1 < K1AL — olx —xi 1 |)* < kA,
for all k > 0, from which we deduce
Ag SA()K{c and O'ka — Xp_1 H2 < K1Ag SA()K'{(-H

i.e., {A¢} and {||x;y —x4_1]|} converge linearly to 0 and this immediately implies that the
sequence {x; } converges linearly to the unique solution x*.

6 Numerical examples

In this section, we consider some numerical results to illustrate the global exponential sta-
bility of the unique equilibrium point of dynamical system (7)) and the linear convergence
of its discretization. Codes are implemented in MATLAB 2019b running on a Macbook Pro
laptop with an Intel core CPU i7 at 2.6 GHz and 16 GB memory. The stopping condition is
llx(2) — wy (x(2))]| < & for all test problems, where £ = 107*. In our codes, the subproblem
(@) is solved using the “fmincon” function from Matlab whenever there is no explicit solu-
tion.

Problem 1. The bifunction f of the equilibrium problem comes from the Cournot-Nash
oligopolistic equilibrium model with the price and fee-fax functions being affine considered
in [[14129130]. The test problem is described as follows: assume that there are m companies
that produce a commodity. Let x denote the vector whose entry x; stands for the quantity
of the commodity produced by company j. We suppose that the price p;(s) is a decreasing
affine function of s with s = Y7 x;, i.e. p;(s) = a; — ;s , where a; > 0, B; > 0. The profit
made by company j is given by f;(x) = p;(s)x; —c;j(x;), where ¢j(x;) is the tax and fee
for generating x;. Suppose that C; = [x;f””,x'}”’“"] is the strategy set of company j , then the
strategy set of the model is C := C| x C,... X C,,. Each company seeks to maximize its profit
by choosing the corresponding production level under the presumption that the production of
the other companies is a parametric input. A commonly used approach to this model is based
upon the famous Nash equilibrium concept. We recall that a point x* € C = Cj X C;... X Cyyy
is an equilibrium point of the model if

[ 2 R Ve €CLYi=120m,

where the vector x*[x;] stands for the vector obtained from x* by replacing x7 with x;. By

taking f(x,y) := ¢ (x,y) — ¢ (x,x) with ¢ (x,y) := — X7 f;(x[y;]), the problem of finding a
Nash equilibrium point of the model can be formulated as follows: Find x* € C such that

fx*,x)>0,VxeC.

Now, assume that the tax-fee function c;(x;) is increasing and affine for every j . This
assumption means that both of the tax and fee for producing a unit are increasing as the
quantity of the production gets larger. In that case, the bifunction f can be formulated in the
following form [294130]

f(xy) = (Px+Qy+ry—x) (30)

where r € R™, and P and Q are two square matrices of order m . It was proved in [29] that
the function f is strongly pseudo-monotone with modulus 6 = A, (P — Q), the smallest
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eigenvalue of P — Q and f satisfies the Lipschitz-type condition with modulus L = ||P — Q|,
f is convex in the second variable whenever Q is positive semidefinite. As in [29,31]], in our
test, the vector r and the matrices P and Q are chosen as follows:

1 312 0 00 161 0 00

-2 2360 00 1160 00
r=|—-1|; P=|[0 03520(; 9=0 01510
2 0 0 2330 0 0 1150

—1 0 0 0 03 0 0 0 02

The constraint set of this problem is defined by
C= (e Y520, 5<u<s i=12345),
i=1
and its solution x* is given by
x* = (—0.725388,0.803109,0.72000, —0.866667,0.200000) .
For this problem, § = Ay (P — Q) = 0.7192 and L = ||P — Q|| = 2.905, and we choose

1.9%6 . 1 1

p=mind L1114 (-gatt-nl_ ;o6
3 T(1-g)g+1+n

Hence Assumptions (A1), (A2) and (A3) are fulfilled. Figure [1| displays the trajectories
generated by the dynamical system (7). It is clear that x(¢) converges exponentially to the
unique equilibrium point x*.

Figurecompares the behavior of algorithm (24)) in four cases when xo = (2,1,4,—1,-2):
the relaxed-inertial algorithm (RI-FixedPoint: n; = 1.3474, p; = 0.0526) , the inertial al-
gorithm (I-FixedPoint: n; = 1, p; = 0.0526), the relaxed algorithm (RI-FixedPoint: 1 =
1.3474, p; = 0), and the fixed point algorithm (FixedPoint: 1y = 1, px = 0) for all k. Note
that the inertial algorithm, the relaxed algorithm and the fixed point algorithm have been
proposed in [[17], [36] and [23l25]], respectively. We can see that while all algorithms con-
verge linearly, the relaxed-inertial method takes advantage in this example.

Problem 2. We consider the well-known Rosen-Suzuki optimization problem [18, Prob-
lem 43], where the cost function ¢ defined for x = (x1,x2,x3,x4) by

o (x) :x%+x%+2x§+x§—5x1 —5xp — 21x3 + Tx4.

The constraint set is given by C = {x € R*| g;(x) < 0,i = 1,2,3}, with
g1(x) :x%+x%+x§+xﬁ+xl —xp+x3—x4 — 8,
g2(x) :x%+2x%+x§+2xi—x1—x4—10,

g3(x) =2x} + 33 + X3 +2x1 —x3 — x4 — 5.
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states x(t)

0 0.02 0.04 0.06

Fig. 1: The trajectory of dynamical system (7) for Problem 1 when xo = (2,1,4,—1,-2)7,

where x;() stands for the quantity of the commodity produced by company i at time z.

RI-FixedPoint
I-FixedPoint

R-FixedPoint
FixedPoint

0 10 20 30 40 50 60 70

Iterations

Fig. 2: Comparison of the relaxed inertial algorithm with the inertial algorithm, the relaxed
algorithm and the fixed point algorithm when xo = (2,1,4,—1,—2)7 for Problem 1.

This problem is reformulated as an equilibrium problem with function f defined for each

x,y € R* by

f(x,y) = <V¢(x)ay7x>7
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states x(t)

0 0.02 0.04 0.06 0.08 0.1 0.12

time

Fig. 3: The trajectory of dynamical system (7)) for Problem 1 when xo = (3,2 —2,—4).

here V¢ denotes the gradient of ¢. For this problem, we have 6 =2 and L = 4, and we
choose

1.9%6 . 1 1
0=2;, A= o2 =0.1188; 1‘[:0.9*mm{?q,1+q<175)}:1.3396;

)q—i—l—n
Ja+1+n

} =0.0526.

Rl

3

The optimal solution of this problem is x* = (0,1,2,—1)7.

p—min) 171N (1-
1_

Figure [3|displays the trajectories generated by the dynamical system (7). It is clear that
x(t) converges exponentially to the unique equilibrium point x*. Figure |7_1| presents the be-
havior of algorithm (24) in four cases when xo = (1,—1,2, —3)T: the relaxed-inertial algo-
rithm (RI-FixedPoint: n; = 1.3396, p;, = 0.0526), the inertial algorithm (I-FixedPoint: n; =
1, px = 0.0526), the relaxed algorithm (RI-FixedPoint: 1, = 1.3396, p; = 0), and the fixed
point algorithm (FixedPoint: 1, = 1, px = 0) for all k. One can see that all algorithms con-
verge linearly and the relaxed-inertial method outperforms the others.

Problem 3. Finally, we consider the strongly pseudo-monotone EP as in Example[T]with
fxy) = R—|xl)){x,y—x) and C={xeH, x| <r}

with R > r > R/2 > 0. Note that the function f is neither monotone nor strongly mono-
tone, but it is strongly pseudo-monotone with modulus § = R — r. We verify that f satisfies
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RI-FixedPoint
R-FixedPoint
I-FixedPoint
FixedPoint

100}

[k — 2|

0 5 10 15

Iterations

Fig. 4: Comparison of the relaxed inertial algorithm with the inertial algorithm, the relaxed
algorithm and the fixed point algorithm for Problem 2 when xo = (1,—1,2, —3)7.

Lipschitz-type condition (I)) on C with L = R +2r. Indeed let x,y,z € C we have

Fy) +f(02) = fx2) = (R=[Ix[]) (x,y —x) + (R = [y vz =) — (R — [|x]]) (x,2 —x)
= (R—[Ix[[){x,y —2) = (R=[Iy[[) {3y —2)

(Rx—Ry,y —z) + (|Iylly — [Ix[}x,y —2)

=Rllx=y[llly =zl = [y lly = llxllx]l Ly — ]

—Rlx=yl[ly =zl = 2rlly = x[l{ly —z||

—L|lx—yll[ly—zl|-

AVARLY,

In our experiment we choose H = R0 R = 8,r=>5and

1.9%6 . 1 1
6=2; A= o2 =0.0088; n:0.9*mln{iq,1+q<l—§>}:1.3488;

_1 —
pomind ZHNg (=g)ati-n]_; ¢
3 (I-g)g+1+n

The optimal solution of this problem is x* =0 € R'%, We do not display the trajectories gen-
erated by the dynamical system (7) as it is cumbersome. Figure 3] presents the behavior of
algorithm (24) in four cases when xg is chosen randomly in [—10, 10]'%: the relaxed-inertial
algorithm (RI-FixedPoint: 1, = 1.3488, pr = 0.0526), the inertial algorithm (I-FixedPoint:
Nx = 1, pr = 0.0526), the relaxed algorithm (RI-FixedPoint: 1, = 1.3488, px = 0), and the
fixed point algorithm (FixedPoint: 1 = 1, py = 0) for all . It is clear that all algorithms con-
verge linearly and the relaxed fixed point method is comparable with relaxed-inertial fixed
point method and both outperform the others.

= |
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RI-FixedPoint
R-FixedPoint
I-FixedPoint
FixedPoint

[k — 2|

0 50 100 150 200 250

Iterations

Fig. 5: Comparison of the relaxed inertial algorithm with the inertial algorithm, the relaxed
algorithm and the fixed point algorithm for Problem 3 with a random starting point.
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