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THE SUBGRADIENT METHOD FOR SOLVING VARIATIONAL
INEQUALITIES WITH COMPUTATIONAL ERRORS IN A HILBERT SPACE

Alexander J. Zaslavski

Abstract. In a Hilbert space, we study the asymptotic behavior of the subgradient
method for solving a variational inequality, under the presence of computational
errors. Most results known in the literature establish convergence of optimiza-
tion algorithms, when computational errors are summable. In the present paper,
the convergence of the subgradient method to the solution of a variational in-
equalities is established for nonsummable computational errors. We show that the
the subgradient method generates good approximate solutions, if the sequence of
computational errors is bounded from above by a constant.

1. INTRODUCTION

The study of gradient-type methods and variational inequalities are important topics
is optimization theory. See, for example, [1, 3-15, 17, 18] and the references mentioned
therein.

In the present paper we study the asymptotic behavior of the gradient method for
solving a variational inequality in a Hilbert space, under the presence of computational
errors. Most results known in the literature establish convergence of optimization
algorithms, when computational errors are summable. In the present paper, the con-
vergence of the gradient method for solving variational inequalities is established for
nonsummable computational errors. We show that the gradient method generates good
approximate solution, if the sequence of computational errors is bounded from above
by a constant. Note that results of this type were obtained in [17, 18] for convex
constrained minimization problems.

Our goal is to obtain an e-approximate solution of the problem in the presence
of computational errors, where € is a given positive number. Clearly, in practice it
is sufficient to find an e-approximate solution instead of constructing a minimizing
sequence. On the other hand in practice computations introduce numerical errors and
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if one uses methods in order to solve minimization problems these methods usually
provide only approximate solutions of the problems.

Let (X, (-,-)) be a Hilbert space with an inner product (-,-) which induces a
complete norm || - ||. For each € X and each r > 0 set

Blz,r) ={y e X [z —y[ <r}.

Let C be a nonempty closed (in the normed topology) convex subset of X.
It is well-known that the following proposition holds.

Proposition 1.1. For each x € X there is a unique point Po(x) € C satisfying
|z — Po ()|l = nf{[z —y[| : y € C}.

Moreover,
|Pc(x) — Pe(y)|| < |lz —y| for all z,y € X.

Consider a single-valued mapping f : X — X. We say that f is monotone on C' if
(f(x) = fly),z—y) =0 forall z,y € C.
We say that f is pseudo-monotone on C' if for each z,y € C the inequality

(f(y),x —y) > 0 implies that (f(z),z —y) > 0.

Clearly, if f is monotone on C, then f is pseudo-monotone on C'.
For each z € X and each nonempty set £ C X set

p(z, E) = inf{[lz -yl : y € E}.
For each nonempty set D C X and each r > 0 set
D, ={zeX: p(x,D)<r}.

Fix 7 € (0,1). We suppose that
(1.1) us € C and (f(us),u — uy) > 0 for all u € C.
Clearly, u, is a solution of the corresponding variational inequality:

To find « € C such that (f(z),y —x) > 0 for all y € C.
We say that f is strongly monotone with a constant o > 0 [10] on Cr if

(f(@) = f(y).z —y) = allz —y| for all 2,y € Cr.
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We suppose that there is o € (0, 1) such that
(1.2) (f(x), 2 — uy) > al|z — uy|? for all z € Cs.

Relation (1.2) implies that u, is a unique solution of the corresponding variational
inequality.

Remark 1. Note that by (1.1), equation (1.2) holds if f is strongly monotone with
a constant «v on Cf.

Remark 2. The assumption that « € (0, 1) is not restrictive. If (1.2) holds with
a = ap, then (1.2) is true for any a € (0, ). More precisely, if (1.2) is true with
a = «ap, where oy > 1, then (1.2) and the assertion of Theorem 1.1 hold with v = 1/2
(see (1.4), (1.6) and (1.7)).

In this paper we consider the single-valued mapping f : X — X which satisfy
(1.1) and (1.2) and suppose that f is bounded on bounded subsets of Cy.

In this paper, in order to solve the variational inequality (to find wu.), we use the
algorithm known in the literature as the subgradient method. In each iteration of
this algorithm, in order to get the next iterate xy,1, an orthogonal projection onto
C is calculated, according to the following iterative step. Given the current iterate
calculate x;,+1 = Po(xp — 7k f(x)), Where 75 is some positive number. This algorithm
generates sequences which converge to u,. In this paper, we study the behavior of the
sequences generated by the algorithm taking into account computational errors which
are always present in practice. Namely, in practice the algorithm generates a sequence
{xr}72, such that for each integer k£ > 0,

ki1 — Po(zr — . f(xk)|| <6,

with a constant § > 0 which depends only on our computer system. Surely, in this
situation one cannot expect that the sequence {x}7°, converges to the point u,. The
goal of our paper is to understand what subset of C' attracts all sequences {3},
generated by the algorithm. Our main result (Theorem 1.1) shows that this subset of
C is an e-neighborhood of u, with some € > 0 depending on ¢ (see (1.7)).

As it was pointed out by the referee analogous asymptotic behavior of optimization
methods was also considered in [16].

In this paper we prove the following result.

Theorem 1.1. Let e € (0,1), My > 1, M; > 1,

(1.3) f(B(ux, My +1)) C B(0, M),
(1.4) 0<7 <18 <2aM;?e%/4,

(15> {Tk}zoz() - [7_1*77_5]7
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a natural number kg satisfy
(1.6) ko > (Mo +1)%a7(rf) 11672
and let a positive number § satisfy
(1.7) §<T7/2,
46(Mo + 2 + My) < 17a(e/4)2.
Assume that {x;};°, C X,
(1.8) xo € B(us, Mp)
and that for each integer i > 0,
(1.9) @it — Po(@s — 7if (i) || < 6.

Then
|lz; — us|| < e for all integers i > k.

Note that under the assumptions of Theorem 1.1 its assertion also holds for exact
iterates {z;};°, C X satisfying (1.8) and such that for each each integer ¢ > 0,
Ti+1 = Pc(xi — Tlf(HJZ))

The paper is organized as follows. Section 2 contains auxiliary results. Theorem
1.1 is proved in Section 3.

Since the mapping f is single-valued our result does not cover the case with sub-
gradient operators for nonsmooth convex functionals but it does cover the case with
gradient operators for smooth convex functionals. Convergence of the projected sub-
gradient method for nonsmooth convex optimization in the presence of nonsummable
computational errors was studied in [17].

2. AUXILIARY RESULTS

We use the assumptions, notation and the definitions introduced in Section 1.
In the sequel we use the following well-known result.

Proposition 2.1. Assume that D is a nonempty convex closed subset of X and
that x € X \ D. Then for each z € D,

(z — Pp(x),z — Pp(x)) <0.

Lemma 2.1. Let

(2.1) u€ Cr, 7>0, v=Po(u—71f(u)).
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Then
[0 = wa|* < (1= 207)[lu — w]|* + 72| f (u) |-

Proof. By (1.2) and (2.1),
(2.2) (f(w), u—u.) > aflu— .
By (1.1), (2.1), (2.2) and Proposition 1.1,
[0 = wal|? = | Po(u—7f(u) = ue® < | (w—us) — 7f(u)]]?
< lu — w72 f (W) = 27(f (u), u — u.)
<l — w72 f ()| — 27| — w.?
= (1 —2a7)[lu — u | + 72| f () ||*
Lemma 2.1 is proved. [ |

Lemma 2.2. Let My > 0, My > 0,

(2.3) re(0,1), 6 € (0,7),
(2.4) f(B(ux, My)) C B(0, My),
(2.5) u € Cr N Bluy, My)

and let

(2.6) veX, |lv— Pelu—rfu)] <6
Then

|0 — wy]|? < 0% +26(Mo + My) + (1 — 70)||u — u,|* + 72 M2

Proof. Put

(2.7) y = Fo(u—7f(u)).
By (2.7), (2.5), (2.3), (2.4) and Lemma 2.1,
(28) ly —usl® < (1= ar)llu—w* + 2| f(w)|* < (1= ar)Ju—w* + 72 M7
By (2.7), (2.6), (2.8), (2.5) and (2.3),
1P =l —y+y—udl® < llo =yl + ly = wl® + 2o =yl lly — wll
< 6% +26(||u — ws|| + TM)

+(1 = Ta)|ju — u||* + T2 M}
<62+ 206(Mo + M) + (1 — ar)||u — u.|)® + 72 ME.

[0 — s
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Lemma 2.2 is proved. u

Lemma 2.3. Let My > 1, My > 1,
f(B(u*7 Moy + 1)) - B(07 Ml)u

(2.9)
0<7 <15, 0 <27 aM?,

(2.10) {7370 C [0, 70 ),
a positive number § satisfy
§ < 7/2, 26(Mo+2+ M) <471,
(2.11) 26(Mo + 2+ My) < 277 a
and let {x}}72, C X satisfy
(2.12) xo € B(us, Mp)
and for all integers k > 0,
(2.13) k41 — Pol@e — 7 f (k)| < 6.
Then
lzx — us|| < Mg + 1 for all integers k > 0.
Proof. By (1.1), (2.9)-(2.13) and Proposition 2.1,

21 = vl < Jlus = Pol(wo — 70.f (20)) || + [ Pe(wo — 7o f (20)) — 21
< luw = Pe(zo — 1o (20)) || + 6 < [lux — 20 + 70f (o) || + 0
< lJus — 2ol + 70| f (zo)|| + 0 < Mo + moM1 + 6 < Mo + 1.
Thus
(2.14) |1 — us|| < Mo + 1.
By induction we show that
(2.15) |xe — us|| < Mo+ 1

for all integers £ > 1. Clearly, (2.15) holds with £ = 1 in view of (2.14).
Assume that £ > 1 is an integer and (2.15) holds. By (2.9), (2.10), (2.11), (2.13),
(2.15) and Lemma 2.2 applied with v = z, v = Tg41, T = Tk,

(2.16) ||zpe1 — us]|? < 0% +26(Mo + 14+ My) + (1 — amp) ||z — ue||® + 72 ME
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There are two cases:

(2.17) lee — usl| < 1;

(2.18) |z — usl| > 1.
Assume that (2.17) holds. Then by (2.16), (2.11), (2.17) and (2.10),
2ra1 — usl|® < 20(Mo 42+ My) + 1+ 12 ME < 2
and
(2.19) Tk — uel| <2 < Mo+ 1.
Assume that (2.18) holds. By (2.16), (2.18), (2.15), (2.10) and (2.11),
ki1 — wel|? < 26(Mo + 2 + My) + 2 M7 + ||ag, — w]|® — am
< (Mo +1)* 4 25(Mo + 2 + M) — (o — 7M7)
< (Mo + 1)2 +25(Moy + 2 + M) — 75 (o — T4 ME)
< (Mo +1)24+25(Mo +2 + M) — 727! < (Mp 4+ 1)?

and
ka-f—l — u*H S M() + 1

Then the equation above holds in both cases.
This completes the proof of Lemma 2.3. ]

As it was pointed out by the referee, Lemma 2.3 can also be deduced from inequality
(2.16) and Lemma 7.1.1 of [2].

3. PrROOF OF THEOREM 1.1

By Lemma 2.3
(3.1) | i — uy|] < Mo+ 1 for all integers i > 0.
Assume that an integer ¢ > 1 and that
(3.2) l|zi — us] > €/2.
By Lemma 2.2 applied with v = z;, v = z;11, 7 = 7; and (1.7),

Hxi“ — u*H2 < 52 + 2(5(M0 + M7 + 1) -+ (1 — aTi>H$i — U*H2 + TZ~2M12
< 20(Mo + My +2) + ||z — ue||® — Ttz — we||* + T2 ME.
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Combined with (3.2), (1.5), (1.4) and (1.7),
2 — ws||? = i1 — usl|? > mia(e/2)? — T2 M2 — 26(Mo + M +2)
> 7i(a(e/2)” — TiM7) — 26(Mo + My +2)
> ria(e/2)?27 — 26(My + My + 2)
ari (e/4)*.

V

Thus we have shown that the following property holds:
(P1) if an integer ¢ > 1 satisfies ||x; — u.| > €/2, then

(3-3) i = usl® = llzirs —ui® 2> arf (e/4)*.

Let p > 1 be an integer. We show that there exists an integer ¢ € {p,...,p+ ko — 1}
such that
|z — il < e€/2.

Assume the contrary. Then for each integer i € {p,...,p+ ko — 1},
|z — uyl] > €/2

and in view of (P1), equation (3.3) holds. By (3.1) and (3.3) which holds for all
integers i € {p,...,p+ ko — 1},

(Mo + 1)? > [l — us® = [[@psny — wac]?
p+ko—1
= > llmi = wl® = i — we )

i=p
> kgcwl*(e/4)2

and
ko < (Mo + 1)%a (7)) 116e 2.
This contradicts (1.6).
The contradiction we have reached proves that there is an integer j € {p,...,p +
ko — 1} such that
[l — ull < €/2.

Thus we have shown that the following property holds:

For each integer p > 1 there is an integer j € {p,...,p + ko — 1} such that
2y — || < /2

By the property above there is a natural number j < kg such that

(3.4) oy — wl < e/2.
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We show by induction that for each integer ¢ > j,
(3.5) |z — il <e.
Assume that an integer ¢ > j and that (3.5) holds. There are two cases:

(3.6) [z = ual < €/2;

(3.7) lzi — us|| > €/2.

Assume that (3.6) holds. By (1.9), (1.1), Proposition 1.1, (3.6), (1.4), (3.1), (1.3), (1.7)
and (1.4),
[zit1 = wil| < Nwipr — Poli — 7 f ()| + | Pz — 7if (2:)) — us
(3-8) <O+ |z — 7if (23) — |
<0+ ||z — ws|| + 7l f(zi)|| <0+ €/2+15M1 <e.

Assume that (3.7) holds. By (3.7), property (P1) and (3.5),

it — wal] < [l —ua|| < e
Thus in both cases

@it — ue]| < e

Thus we have shown by induction that
[z — ua]| <€

for all integers ¢ > 0. Theorem 1.1 is proved.
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