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We suggest and analyze a predictor-corrector method for solving nonsmooth convex equilibrium problems based on the auxiliary
problem principle. In the main algorithm each stage of computation requires two proximal steps. One step serves to predict the
next point; the other helps to correct the new prediction. At the same time, we present convergence analysis under perfect foresight
and imperfect one. In particular, we introduce a stopping criterion which gives rise to A-stationary points. Moreover, we apply this
algorithm for solving the particular case: variational inequalities.

1. Introduction

Equilibrium problems theory provides us with a unified,
natural, innovative, and general framework to study a wide
class of problems arising in finance, economics, network
analysis, transportation, elasticity, and optimization. This
theory has witnessed an explosive growth in theoretical
advances and applications across all disciplines of pure and
applied sciences. As a result of this interaction, we have a
variety of techniques to study existence results for equilib-
rium problems; see [1-4]. Equilibrium problems include vari-
ational inequalities as special cases. In recent years, several
numerical techniques [5-12] including projection, resolv-
ent, and auxiliary principle have been developed and ana-
lyzed for solving equilibrium problems.

Let C be a nonempty closed convex subset of R”, and let
f:CxC — Rbe acontinuous function satisfying f(x,x) =
0 forall x € C, f(x,-) is convex on C for all x € C, and
f(-, y) is lower semicontinuous (Ls.c.) on C for all y € C.
The equilibrium problems (for short EP) proposed by Blum-
Oettli [1] are as follows:

finding x* € C such that f (x",y) >0, VyeC. (EP)

Recently, much attention has been given to reformulate
the equilibrium problem as an optimization problem. This
problem is very general in the sense that it includes, as
particular cases, the optimization problem, the variational

inequality problem, the Nash equilibrium problem in non-
cooperative games, the fixed-point problem, the nonlinear
complementarity problem, and the vector optimization prob-
lem (see, e.g., [1, 13] and the references quoted therein).
Multiobjective optimization problems can also be obtained
by (EP), as shown by Iusem and Sosa [13]. The above
particular cases are useful models of many practical problems
arising in game theory, physics, economics, and so forth. The
interest of this problem is that it unifies all these particular
problems in a convenient way. For example, the work of Brezis
et al. extended results concerning variational inequalities,
corresponding to the case where f(x, y) = (Ax, y—x)and A
is a monotone operator (see [14], pages 296-297). Moreover,
many methods devoted to solving one of these problems can
be extended, with suitable modifications, to solve the general
equilibrium problem. In this paper we suppose that there
exists at least one solution to problem (EP). In particular, it
is true when C is compact. Other existence results for this
problem can be found, for instance, in [1, 15].

In this paper, one uses usually the auxiliary principle tech-
nique. This technique deals with finding a suitable auxiliary
problem and proving that the solution of the auxiliary prob-
lem is the solution of the original problem by using the
fixed-point approach. Glowinski et al. [6] used this technique
to study the existence of a solution of mixed variational
inequalities. Noor [8] has used this technique to suggest
and analyze a number of iterative methods for solving
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various classes of variational inequalities. It has been shown
that a substantial number of numerical methods can be
obtained as special cases from this technique. In this paper,
we use again the auxiliary principle technique to suggest
and analyze some predictor-corrector methods for solving
equilibrium problems. In this respect, our results represent
an improvement of previously known results. Noor [16] and
Noor et al. [17] have introduced inertial proximal methods
for variational inequalities using the auxiliary principle tech-
nique and proved that the convergence criteria of inertial
proximal methods require only pseudomonotonicity. Inertial
proximal methods include proximal methods as a special
case. For recent development and applications of the proximal
methods, see [5, 11, 18]. Our results can be considered as
novel and important applications of the auxiliary principle
technique. This paper is an extension over the related work
of [19, 20]; the main contributions can be summarized as
follows. First of all, we extend the coefficient of approximate
function from p € (0,1] to u € R\ {0}, which is a better
conclusion. Secondly, approximate function does not need to
satisty the conditions (C1)-(C3) in [20]; that is to say, our
condition is weaker than therein. Moreover, we present a new
algorithm, predictor-corrector methods for solving (EP), and
give a stopping criterion. In this sense, our result represents
an improvement and refinement of the known results.

We recall the main notations and definitions that will be
used in the sequel.

A function f: CxC — Rissaid to be strongly monotone
on C with modulus y > 0, if and only if

i

fy)+fnx)<—ylx-y, vxyeC. )

A function h : C — R s said to be strongly convex on C
with modulus 8 (8 > 0), if and only if

h(Ax+(1-1)y) <Ah(x)+ (1 =AM h(y)
- l; Aa-Mx-y5 @

Vx,yeC, A e[0,1].
If h is differentiable, then # is strongly convex on C with

modulus (8 > 0), if and only if

h(x)=h(y)=(Vh(y),x-y)+ gllx—yllz’ Vx,y € C.
3)

A function b : C — Ris said to be Lipschitz continuous
on C with modulus L (L > 0), if and only if

[ () =l < Ly -«

Usually, we need there to be at least one solution for
equilibrium problems. In particular, it is true when C is
compact.

Vx,y € C. (4)

Proposition 1 (existence of equilibrium (see [19])). Suppose
C is nonempty compact convex and f(x,y) is jointly lower
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semicontinuous, separately continuous in x, and convex in y.
Then (EP) admits at least one solution.

This paper is organized as follows. In Section 2, we
introduce some algorithms. In particular, we will give a
predictor-corrector algorithmic frame. We present some
convergence analysis under perfect and imperfect foresight
in Section 3. Section 4 is devoted to an application: we focus
on the particular case variational inequalities problem (VIP)
of (EP) mentioned above and we apply our results in these
frameworks and the predictor-corrector algorithm is applied
to (VIP). The paper ends with some concluding remarks.

2. Main Algorithm

Most of the algorithms developed for solving EP can be
derived from equivalent formulations of the equilibrium
problem. We will focus our attention on fixed-point formu-
lations of EP: we will show that such formulations lead to
a generalization of the methods developed by Cohen for
variational inequalities and optimization problems.

Let us recall the following preliminary result which states
the above mentioned equivalent formulation of EP.

Lemma 2. Suppose that f(x,x) = 0, for all x € C. Then the
following statements are equivalent:

(a) there exists x™ € C, s.t. f(x*,y) 20, forall y € C;
(b) x™ € C is a solution of the problem

minf (x*,x). (5)

xeC

We can define the following general iterative algorithm
framework.

Algorithm 3. Consider the following.

Step 1. Setk = 0, x" € C.

Step 2. Denote by x**!

min .. (x5, »).

the solution of the problem:

Step 3. If [l - kaII2 < &, for some fixed § > 0, then stop;
otherwise let k = k + 1 and go to Step 2.

Unfortunately, in most of the cases, it is not possible
to apply the previous algorithm directly to the equilibrium
problems, for the previous algorithm may cause instabilities
in the iterate process. So it is necessary to introduce an
auxiliary equilibrium problem, which is equivalent to the
equilibrium problem.

Proposition 4. Let f(x, y) be a convex differentiable function
with respect to y at x = x* ande > 0. Let H(x, y) : C x C —
R be a nonnegative, differentiable function on the convex set C
with respect to y and such that

(i) H(x,x) = 0, forall x € C;
(ii) H)',(x, x) =0, forall x € C.
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Then x™ is a solution of EP if and only if it is a solution of the
auxiliary equilibrium problem (AEP):

finding x* € C, st.ef (x",y)+H(x",y) =20, VyeC.

(AEP)
Proof. 1t is easy to know that if x™ is a solution of EP, then it
is also a solution of AEP.

Vice versa, let x* be a solution of AEP. Then x* is a
minimum point of the problem

min [ef (x", y) + H (x7, y)]. 6)

Because K is convex then x* is an optimal solution for (6) if
and only if

<sfjll(x*,x*)+H}l,(x*,x*),x*_y>20, VyeK, (7)
so that
<5fy,(x*7x*)’x*—y>20, Vy e K. (8)

Dividing by ¢, we obtain that (8) implies, by the convexity of
f(x*,), that

fx5y)= f(xx") =0, VyeK. 9)
O
Remark 5. Suppose h C — R is a strongly convex

differentiable function; denote H(x,y) = h(y) — h(x) -
(Vh(x), y — x), for all x, y € C. We have

H(x,y)=h(y)-h(x)-(Vh(x),y-x)

2 Bl 20,

(10)
H (x,x) =0;
H)', (x,x) =0.

That is, H(x, y) satisfies Proposition 4.

Applying Algorithm 3 to the AEP, we obtain the following
iterative method.

Algorithm 6. Consider the following.

Step 1. Setk =0, x° € C.

Step 2. Denote by x*'!

minec {ef (x5, y) + H(XK, y)).

the solution of the problem:

Step 3. If [k — xkﬂll2 < 8, for some fixed § > 0, then stop;
otherwise let k = k + 1 and go to Step 2.

Most papers about EP only study the existence of EP’s
solution. In this paper, we will give a predictor-corrector
method to solve the equilibrium problems.

Definition 7. Let y € R\ {0} and x € C. A convex function
f(x,-) : C — Risa p-approximation of f(x,-) at x, if
f(x,5) < f(x,-) onCand f(x,y) < uf(x,y), wherey =
min ¢ {ef(x", y) + H(, p)}.

Remark 8. According to the above, we extend the coefficient
of approximate function from y € (0, 1] in [20] to € R\ {0},
which is a more generic case.

Now, we describe the framework of predictor-corrector
algorithm as follows.

Algorithm 9. Let oy > > 0, ¢, > 0, forallk € N.

Step1.Letk =0, x° € C.

Step 2. Find p-approximation of f(x,-) at x, 7(x, ) by
predictor-corrector method. Let

= min o7 (s4.9) 11 ()
(11)

X e & — yeig {ockf (xk+,y) +H (xk+,y)} .

Step 3. If [l - xkﬂll2 < §, for some fixed § > 0, then stop;
otherwise let k = k + 1 and go to Step 2.

Remark 10. In Algorithm 9, each stage of computation
requires two proximal steps. In Step 2, £ is served to
predict the next point; the other x*** helps to correct the new
prediction.

3. Convergence Analysis

In this section, we will give some convergence results about
the algorithm.

k k+

Definition 11. In Algorithm 9, if x**! = x**, x** is called a

perfect foresight point of x**'; otherwise x** is an imperfect

foresight point of x**'.

Next we give the convergence result under perfect fore-
sight, which has been stated in [20].

Proposition 12 (see [20]). Assume that there exist numbers
r,¢c,d > 0 and a nonnegative function g : C x C — R such
that, for all x, y,z € C,

(@) flx,¥)=20= f(y,x) < -1g(y, x);
(iD) f(x,2) = f(0,2) = f(x,y) < cglx, y) + dllz = yI*.
If the sequence {0y} is nonincreasing and oy, < Pu/2d for

allk € Nandifc/u < u < 1, then the sequence {x;}ren
generated by the predictor-corrector algorithm is bounded and

lim _, o [IxF = x5 = 0.

Proposition 13 (see [20]). Assume that oy, > « > 0 for all k €
N. If the sequence {x; }.cy generated by the predictor-corrector



algorithm is bounded and lim, _, [l x* -

xk+l ” —_

0, then every

limit point of {x*},y is a solution of problem (EP).

At the same time, respective to convergence under imper-
fect foresight, we first give some denotations and results.

By the previous introduction, we have

X = arg 1}1;(1;1 {af (x5 9) +h(y)

(12)

= h(+%) = (VA (") )}

X e & — argmin {(xkf (xk+,y)
yeC

+h(y)- h(xk+) - <Vh (xk+) ,y>}.

Using (12) and (13), we get

<Vh (xk) -Vh (xk+) Y- xk+>

< o {7(xk, y) —7(xk,xk+)} , VyeC,

<Vh (xk+) —Vh (xk+1) = xk+1>

(13)

(14)

(15)

<o ff(*y) - F( A v g}, wyec

Arranging (15), we have

<Vh (xk) —Vh (xk+1) Y- xk+1>

< o {f (xk+’y) _ f (xk+’xk+1) + ‘Sk}

(16)

+ <Vh (xk) - Vh (xk+) Y= xk+1> .

Let y = x” in (14) and (16); then, adding them, we can get

<Vh (Xk) —Vh (xk+1) )x* _ xk+1>

< a {f (xk+)x*) _ f(xk+,xk+1) +7(xk)x*)

— f (& 4) + g}
+ <Vh (xk) - Vh (xk+) ,xk+ - xk+1>

< s {f (xk+’x*) _ f (xk+’xk+1)

17)

+f(xk,x*) - if(xk,xh) +sk}

+ <Vh (xk) -Vh (xk+) ,kar - xk+1> ,

(F (<) = (=)

on C,f(xk,xk+) <uf (xk,xk+) at x*

(18)

).
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Assumption 14. Assume that there exist r,c,d > O and r >
max {d + (4c/u) + (2L/); (5¢/p) + 2L/ «)}, for all x, y, z € C.
Consider the following:

(i) fx,y)20= f(y,x) <-rllx -yl
(ii) f(x,2) = f(3.2) = f(x,y) < cllx = yI* + dllz - yI*.
We denote

Ay = 2uogc + 204d + uL;

By =2uoyc + 20q.d + 3uL + doyc;

ck:%;
U
Ey =min{r_d _E_L,ﬁ_Bk,“kW—f'OékC—ZuL}.
Hoo20g dpog dpoy,

(19)
It is convenient to prove the following theorem.

Theorem 15. Assume that the function f(x,y) satisfies

2
Assumption 14 and B > max {A,, By, C;}, & < E[lx* — x|’
then the sequence {x*}, .\ generated by the predictor-corrector
methods is bounded and limk_,oollxk — X1 =o.

Proof. Let x* be a solution of (EP) and consider for each k €
N the Lyapunov function T* : C x C — R defined for all
y,z € C:

rk<y,z>:h(z)—h(y)—<w(y),z—y>+%f(z,y»
(20)

Since h is strongly convex on C with modulus f3, we can
easily obtain that, for all x* € C,

M () 2 Bt - (1)
Consider the following relation:
I (1 67) = T (5, x7)
<h(x*) = h () + (TR ("), 2 - 25
+ (VA () = VA (1), 2" = 2T (22)
) - g ()
=8, +5,+5;,
where
Sy =h(x) = h () + (VR ("), & = &F);
8, = (Vh(x*) = VR ("), x" = &) (23)

$= () - ()
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For S,, we can easily get the following from the strong
convexity of h:

sy Bt 2

For S,, we derive the following from (17):

Sz < o {f (xk+’x*) _ f(xk+,xk+1) + f(xk,x*)
B if (xk)xk+) N Sk} (25)
+ <Vh (xk) - Vh (xk+) ,x — xk+1> .

Then
S, +8; <oy {f(xk+,x*) - f(xk+,xk+l) + f(xk,x*)

—if(xk’xh) * Sk}
A - ()
+ (VR (") = VR (&), 6 = 2T

= {f () = () 4 f () e
# () - (54

x0T = (60 - (A

+ <Vh (xk) - Vh (xk+) ,kar - xk+1> .
(26)

For the last term on the right of the above equality, we
have

<Vh (xk> —Vh (xk+) , xk+ _ xk+1>
(27)

- I§|'xk B xk+||2 N IE~"xk+ B xk+1"2_
We can obtain the following from assumption (ii):

f (xk+)x*) _ f (xk+’ xk+1)
_ f (xk+’x*) _ f (xk+’xk+1) _ f (xk+1)x*) + f (xk+1)x*)

2 2
< cuxk+ - ka" +(d-r) ”xk“ -x".

(28)

Similarly,

f(x*,xk“) - f (x*,xk) - f(xk, xk+1)
<~ ]t -
f (xk) xk+1) iy (xk’kar)
_f (xk’ xk+1) iy (xk,xk+)
B f(xk+,xk+1) N f(xk+,xk+1)

k k+])? k+1 k+])? k+ k+l
Sc"x —x+|| +cl||xJr —x+'| +f(x+,x+).

(29)

Because of o f(x"", x*) < —(B/2)[x* - xk+||2,
derive the following from (13):

we

‘xkf (xk+’xk+1) +h (xk+1) -h (xk+)
_ <Vh (xk+) , xk+1 _ xk+>

< “J(xk+,y) +h(y)- h(xk+) - <vh (xk+) Ly xk+> ,

Vy eC.
(30)

In particular, let y = x**; we have

‘xkf (xk+’xk+1) +h (xk+1) —h (xk+)

_ <Vh (xk+) ’xk+1 _ xk+> < f (xk+’xk+> - 0.

(31)

That is,
o f () + (M) = ()
— (VR (), £ =) <0
= o f (&6 < —h (K1) + h () (32)
F (TR () - Y
<Ll
Hence,
af () s Ll P
Finally, we obtain
F () = f (+54)
o S I e EEY

ﬁ k+1 k+|)?
R T
206k



So
S +8,+8;

2 2
< o {c“xk+ - xk““ +(d-r) “ka -x"

k ||
i Ll

o 2 2
% {C"xk B xk+|| + d"xkﬂ _ xk+||
U

_ £||xk+l _xk+“2} (35)
20

&
+ 2

; X xk“2 + d“xk B xk+1“2}

L 2 L 2
+ _"xk _ xk+“ + _“xk+ _ xk+1”
2 2
ﬁ" k+1 k||2
- —||X - X .
2

Arrange the previous inequality relation; we can get

S +8,+8;
S_(E_“Ld)||xk_xk+l||2+(akc+%+£_ﬁ)
2 b2 2u

1) 1
X ”kar - xF* " +oy (d-r) “xk+ -x"

Tra(s-r)
tog | — -7
“\u

"4 (“7 e ) - e

k *

(36)

Under the condition of (3/2) — (eqd/u) > 0, in order to
obtain §; + S, + S5 < 0, we only need to prove the following

result:
(akc cad L ﬁ) [ = 1P
uoo2 2u
+oy (d-r7) “xk“ x|
L (37)

+ock<£ —r) "xk —x*"2 + (% + E)
X "xk - xk+"2 + ogg < 0.

That is,

(%5l T
1z 2

k+1 2 c k 2
Sock(r—al)"x+ —x*“ +ock<r——>||x —x*"
H

#(L£ - - 2L D)t
2u u 2
(38)
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(1) When pd > ¢,

o (r—d) “xk“ -x" ?

2+cxk<r—£>“xk—x*
H

> (r—d) {"karl x|+ "xk - x*"z} (39)

S % (fz— d) [+ - xk"z'

Then

2

2 c k *
tog |r—— ‘x - x
H

oy d £> ”xk+ ke "2
2u U 2

A [+ - xk“Z P A [ - xk+1||2

2= P :

(40)

We discuss in two cases.
(1) I (B~ Ap)/2p = g (r — d)/2,

o (r—d) [+ - xknz L PA [ - xk+1||2
2 2u

S %—fi) {"xk+ B xk+1||2 . ||xk+1 B xkllz} (41)

> M (r—d 'lxk+ _ xk“Z.

4
So
S +8,+8;
< _<E _ M)“xk_xkﬂ"Z_ [ock(r—d) _% B £
- 2 U 4 U 2
X "xk_xk+"2+‘xk8k-
(42)
We know that
B owd o\ alr=d) o L,
2 p 4 u o2
i (43)
0.8 < M _M%C I_“] "xk B xk+1”2 + oy
4 U 2

Finally, we get S; + S, + S35 < 05 it follows that
{T*(x*, x*)},c)y is a nonincreasing sequence. By (21), we
know that {l"k(xk,x*)}keN is bounded below by 0. Hence,
{T*(x*, x*)}cny converges in R and {x*},. is bounded.
Passing to the limit in (42), then [|x* — kaII2 - 0(k —
00).
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CHIUE(B-AY/ 2u < oy (r—d)/2,

S +8,+S;
d 2
—<§—%)“xk—xk““ w
_ [ﬁ;_:k - % - %] ||xk—xk+||2+(xksk.

Similarly to (1°), we can obtain the result.
(2) When pd < c,

2 c 2
o (r—d) "karl - x*" + 0y, (r - —> "xk - x*"
u

> a7 L I P NS

S M"xkﬂ B xk"Z'

Likewise, we also discuss in two cases.
(1°) When (B — A)/2u = oy (r — c/w) /2,

S;+8,+8;
s—(l; _ %)"xk_xkﬂ"t [M o %]
7 [z
x [+* —xk+||2 + 0.
(46)

Similarly to the proof of (1), we omit the process and get
the conclusion.

(2°) When (B — Ap)/2p < oy (r — c/u)/2.
Similar to the proof of (1), we omit the process and get the
conclusion. O

Theorem 16. Assume that o > o > 0 for all k € N.
If the sequence {x;},cn generated by the predictor-corrector
algorithm is bounded and limy _, ||x* — x**!|| = 0, then every
limit point of {x*},n is a solution of equilibrium problem.

Proof. Let x™ be the limiting point of (x*} xen and denote by
{x"}excn some subsequence converging to x*. According to

k+
X

= argr}rlleiél {ock? (xk,y) +h(y)- h(xk) _ <Vh (xk) ,J’>}

= arg r}rlleigockf (xk, y) )

(47)

we obtain

0<(pu- l)f(xk,y) + f(xk,y) - f (xk,x’”) (48)
B

+ d"y - xk+||2 + f(xk+,y) , VyeC.

In particular, we set y = x**'; then

0<(u- 1)f(xk,xk+1) + c“xk - xk+|'2
+d||xk+1 _xk+||2 +f(xk+,xk+1)
<(u- 1)f(xk’xk+l) + C“xk _ xk+”2 + d“xkﬂ _ xk+||2
B %”x’” _xk+1||2

=(u-1)f (xk,xk+1) + c"xk - xk+|'2

(4= ) -

204
< (u- l)f(xk)xkﬂ) + g“xku _ xk“

c 2 2
+ _||xk+ _ xk+1'| +(d- ﬁ ) |'xk+ _ xk+1||
2 204,

2

= (u- 1)f(xk,xk+1) + E”xku B kaZ

" <d _ Py E) [ - <41

(49)

That is,

<£ —d- 5) ||xk+ _xk+1||2
204, 2 (50)

C| k+1 k|%
—[|X - X .

<(u- l)f(xk,xk+1) *3

Passing to the limit in (50) as k — 00, then

||xk+1 _ xk||2 .
(51)

f(xk,xk+1) . f(x*,x*) -0,

2
At the same time, 8 > o (2d + ¢), so [x*" = X7 — 0.

k+1

2 2
From ||x* — x*1|” = 0, we have ||« = x*||” — 0.

2
Moreover, ||x* — x*||” — 0; we get x5 = x*|” = o.



Due to f(x*,x*") < f(xF, x*) at x* and pf(x*, x**) >
f(x¥, x*7), then

‘éf (xk) xk+) < 7(xk) xk+) < f(xk) xk+). (52)
Forall k € K, when k — ©0, we have
X — X", X — X (53)
In addition, f is continuous; we have
f(xk,xk+) — f(x",x")=0, (k— 00). (54)
Hence

f (xk,xk+) — 0, (k— 00). (55)

Since x** = arg min e {cx,j(xk,y) + h(y) - h(x") -
(Vh(x¥), y)}, we have

0eo {(xk7 (xk, ) + I//C} (xk+) -Vh (xk) +Vh (xk+) . (56)
That is,
Vh (xk) - Vh (xk+) €0 {oc,j (xk, ) + ‘l’c} (xk+) ,  (57)

where ¢ denotes the indicate function of the set C. Using the
definition of subdifferential, we get

7(xk,y) _7( k)xk+)
1 k k+ k+ (58)
Za—k<Vh(x)—Vh(x ),y—x >, Vy e C.

Applying the Cauchy-Schwarz inequality and the proper-
ties f (x*,) < f (x*,-) and that Vh is Lipschitz continuous on
C with constant L, we have, for all y € C,

1 (xk’ y) B ?( k)xk+)

1
R [P

(59)
s L wec
Take the limit about k € N; we deduce
f(x*,y)=0, VyeC. (60)
Because f is continuous, when k — oo,
fy) = fy), - =
k+ * (61)
[y =+ =y =71
We finish the proof. O

For practical implementation, it is necessary to give a
stopping criterion.
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Definition 17. Let A > 0. A point x* is called a A-stationary
point of problem (EP) if x* € C and

B ea(F(x ) +e) (). st hl<b (6

Proposition 18 (see [20]). Let x** = arg minyec{ockf(xk,
¥) +h(y) = h(x*) = (Vh(xF), y = x5) 1 F = (l/ka)[Vh(xk) -
VA(x*)] = (1/0) [VA(x) — VR 8% = (pl, 2™ - &F) -
7(xk’xk+).

Then 8 > 0 and y* € 95 (f(x, ) + v,)(xF).

Theorem 19. Assume that oq > o > 0 for allk € N

and that the assumptions of Theorem 15 hold. Let {x*};.y
be generated by the predictor-corrector algorithm, then the

sequences {y*} e and {0}, converge to zero.

Proof. Here we still discuss in two cases.
(1) Under perfect foresight.
k+1

Under perfect foresight, it is easy to get x** = x**!,

Since {x*}, .y is infinite, it follows from Theorem 16 that
the sequence converges to some solution x* of problem (EP).
On the other hand, for all k, we have

Vh (xk) -Vh (x’”)

os ] < |

(63)

< Sl = L -]
S — (X =X = —|X —X .
o o

Because Vh is Lipschitz-continuous with constant L, & >
a>0.
Since limy _, o lIx = 0, we obtain that the

sequence {y*},. converges to zero.

k xk+1 "

Moreover,
|<Yk’ Mo xk>'
< A == T - (64)

= <yk,xk+ - xk> — 0, ask— oco.
Finally, by continuity of f, so that whenk — oo,
f(xk,xk+1) — f(x",x")=0; (65)

Flxk, x5 = (o, 5K - 0 (k — o0); that is, 8 — 0
(k — 00).
(2) Under imperfect foresight.

We derive that lim _, [x* — x
proving Theorem 16.

Hence, the sequence {y*}, .5 converges to zero.
Moreover,

[ (v =] < [ -]

¥l = 0 in the process of

(66)
— <yk)xk+ _xk> 0,
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because f is continuous, so, when k — oo, f(x*,x*") —
flx®,x")=0.

At the same time,
7(xk,xk+) <f (xk, XY <uf (4. (67)
Hence, f(x*,x**) — 0;thatis,6* — 0(k — c0). O

Next, we give the predictor-corrector algorithm about the
(EP) with stopping criterion.

Algorithm 20 (the predictor-corrector algorithms for (EP)).
Letoy > > 0,& >0, forallk € N.

Step1.Letk = 0,x° € C,and § > 0.

Step 2. Finding a p-approximation T(x, -) of f(x,:) at x by
predictor-corrector method, let

7 min o (<) 11 (<9

& < EK”xk - xk+||2; (68)
e & — 1}1,1€1é1 {ockf (xk+,y) +H (xk+,y)} .

Step 3. If Ik — <1 ||2 < §, then stop; otherwise putk = k + 1
and go to Step 2.

4. Application to Variational
Inequality Problems

Variational inequalities theory, which was introduced by
Stampacchia [21], provides us with a simple, direct, natural,
general, efficient, and unified framework to study a wide
class of problems arising in pure and applied sciences. It has
been extended and generalized in several directions using
innovative and novel techniques for studying a wide class of
equilibrium problems arising in financial, economics, trans-
portation, elasticity, and optimization. During the last three
decades, there has been considerable activity in the develop-
ment for solving variational inequalities. For the applications,
physical formulation, numerical methods, and other aspects
of variational inequalities, see [21-27] and the references
therein.

Let F : C — C" be a given mapping; variational ine-
quality problems are as follows:

finding an x* € C,
(VIP)
st. (F(x"),y-x")>0, VyeC.
We denote f(x, y) = (F(x), y—x); then the problem (EP)
is equivalent to the problem (VIP).
Similarly to Assumption 14, we have the following.

Assumption 21. Suppose that there exist r,c,d > 0 and r >
max {d, c/u}, forall x, y,z € C:

(i) (F(x), y —x) 20 = (F(y),x - y) < —rllx - yI’;
(i) (F(y) - F(2),x - y) < cly — zlII* + dllx - y|*.

In the same way, we consider the following two cases:
perfect foresight and unperfect foresight cases.

First case is under perfect foresight.

Similar to Propositions 12 and 13, we have the following.

Proposition 22. Assume that there exist r,c,d > 0 and a
nonnegative function g : C x C — R such that, for all
x, ¥,z € C,

(i) (F(x), y = x) 20 = (F(y),x - y) < -1g(y, x);

(ii) (F(y) - F(2),x - y) < cg(x, y) + dllz - yI’.
If the sequence {0y} is nonincreasing and the o, < Bu/2d
forallk € N andifc/u < p < 1, then the sequence {X}ren
generated by the predictor-corrector algorithm is bounded and
lim, _, . [lx* — x| = o.

Proposition 23. Assume that o, > o > 0 forallk € N.
If the sequence {x;},cn generated by the predictor-corrector

algorithm is bounded and lim, _, ||x* — x**|| = 0, then every
limit point of {x*},y is a solution of (VIP).

Second case is under imperfect foresight.

Assumption 24. Assume that there exist r,¢,d > 0 and r >
max {d, c/u}, forall x, y,z € C:

(1) (F(x), y = x) 2 0= (F(y),x — y) < ~rllx =yl

(i) (F(y) - F(2),x ~ y) < clly — 2l + dllx ~ yIP.

We denote

d
Ak:“LJrg.

[/l b
By = 2uogc + 204d + Ly

C:
k u 2 4 2u

>

(69)
Dy = 2uayc + 204d + Ly + 4coy;

-B - -C
E; = min P k+rM C;ﬂ £
o 2u o

(1+8u) B~ Dy — 8uB;
8oy, } .

Theorem 25. Suppose that F(x) satisfies Assumption 24 and

B > max{A,,B.C.D & < Ellx* - x*|I’s then the

sequence {x"},. generated by the predictor-corrector methods

is bounded and lim, _, _|x* — x**1| = 0.

Theorem 26. Assume that o > o > 0 for all k € N.
If the sequence {x;},cn generated by the predictor-corrector

algorithm is bounded and limk_wollxk —x*1 = 0, then every
limit point of {x*},x is a solution of (VIP).
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Similar to Theorems 15 and 16, we can prove Theorems 25
and 26. Here, we will omit their details.
Moreover, we can also give a stopping criterion.

Definition 27. Let A > 0. A point x” is called a A-stationary
point of problem (VIP) if x* € C and

Fyeoy ((F(x"), —x") +90) (x*), st [y| <A (70)

Proposition 28 (see [20]). Let £t = arg minyec{(xkf(xk,
¥) +h(y) = h(x") = (VA(x), y = )5 = (1/oq) [VA(") -
VA(x*)] = (1/0) [VR(xF) = VA(x*™)]; 8% = (yi, & = x5y -
7(xk)xk+).

Then 8 > 0 and y* € 95 ((F(xF), - — x*) +y.)(x").

Theorem 29. Assume that oy, > « > 0 forallk € N
and that the assumptions of Theorem 25 hold. Let {xk}kEN
be generated by the predictor-corrector algorithm, then the
sequences {y} o and {0}y converge to zero.

Likewise, we omit the proof.
Finally, we have the predictor-corrector algorithm for
variational inequalities problems as follows.

Algorithm 30 (the predictor-corrector algorithms for (VIP)).
Letog > >0, > 0, forallk € N.

Step 1. Letk = 0, x’ € C,and 8 > 0.

Step 2. Find a p-approximation 7(x, ) of f(x,-) = (F(x),- —
x) at x by predictor-corrector method. Let

& <minfaT () e ()
g < EK"xk - xk+“2; (71)

e - I’}I]lelcr:l fof (X 9) + H (. )}

Step 3.1t Ik — xk+! ||2 < &, then stop; otherwise putk = k + 1
and go to Step 2.

5. Conclusions

In this paper, we mainly present a predictor-corrector method
for solving nonsmooth convex equilibrium problems based
on the auxiliary problem principle. In the main algorithm
each stage of computation requires two proximal steps. One
step serves to predict the next point; the other helps to
correct the new prediction. This method can operate well in
practice. At the same time, we present convergence analysis
under perfect foresight and imperfect one. In particular,
we introduce a stopping criterion which gives rise to A-
stationary points. Moreover, we apply this algorithm for
solving the particular case: variational inequalities.

For further work, the need can be anticipated: here we
only give the conceptual algorithmic framework to solve this
class of (EP), we will continue to study its rapidly convergent
executable algorithm, and we will consider how to use bundle

Abstract and Applied Analysis

techniques to approximate proximal points and other related
quantities. Moreover, we will strive to extend the nonsmooth
convex equilibrium problems to nonconvex cases, where its
related theory will be researched in later papers.
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