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1. INTRODUCTION

The Equilibrium problem (EP) was early introduced by Fan [ 1] which is also known as
the Fan’s inequality and extensively developed by Blum and Oettli[3]. It plays a very
important role in many fields such as variational inequalities, game theory, mathematical
economics, optimization theory, and fixed point theory (see, for example [10, 20, 23, 27, 306]
and the references). Let {2 be a nonempty closed convex subset of a real Hilbert space H.
Let S : QxQ — R be a bifunction, called equilibrium bifunction if and only if S(z,x) = 0,
for all x € Q. The equilibrium problem is to find z* € Q such that

S(x*,y) >0, Yye (1.1)

A point z* solving this problem is said to be an equilibrium point (called equilibria as
well). There are many methods have been extensively studied for approximating solutions
of the problem (1.1), for instance; the proximal point algorithm [26], the proximal-like
algorithm (the extragradient algorithm) [15, 34], the subgradient algorithm [4, 14] and
auxiliary problem principle [25].

One of the most popular of studied methods on approximate the equilibrium points is
the proximal point method. The method was firstly introduced by Martinet [241] for
convex minimization and further generalized by Rockafellar [30]. Later author studied
on approximate zero point for a monotone operator in Hilbert spaces and shown the
classical version. In 1999, Moudafi [26] extended the proximal point method to equilibrium
problems for monotone bifunctions. Afterward, Konnov [19] proposed another kind of
proximal point method with weaker conditions. The proximal point method is normally
imposed to monotone equilibrium problems, i.e., the bifunction of an equilibrium problem
has to be monotone. Then, each regularized subproblem becomes strongly monotone, and
its solution exists and is unique. This property cannot be guaranteed if the equilibrium
bifunction more generally monotone, for example, pseudomonotone.

On the other hand, another well known is the auxiliary problem principle is to develop a
new problem which is equivalent and usually easier to work out than the original problem.
This principle was initially introduced by Cohen [6] for optimization problems and then,
utilized to variational inequality problems [7]. Mastroeni[25] further extended the auxil-
iary problem principle to equilibrium problems related to strongly monotone bifunctions.

Another one method based on the auxiliary problem principle was presented early by Flam
and Antipin [13] which was called proximal-like algorithm. The convergence results of this
method was further extended and investigated the convergence of it under assumptions
that the bifunctions are pseudomonotone and satisfy the Lipschitz-type condition [25],
i.e., there exists two positive constants 71,2 such that

S(z,y) + Sy, 2)+ = S(x, 2) = mlle —ylI* — yelly — 21,

for all z,y, 2 € Q. The methods in [13, 25] are also called extragradient algorithms due to
the work of Korpelevich [21]. The extragradient algorithm is described as follows: from
an initial point z° € Q, compute z*, y*, for each k € N by

y* = argmin{\S(z*,t) + G(2*, 1)},
teQ

2P = argmin{\S(y*,t) + G(2*, 1)},
teQ
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where A is a suitable fixed parameter and G(z,y) is the Bregman distance function.
The advantages of extragradient algorithm are that it can be applied to the class of
psuedomontone bifunctions and two optimizations problems may be computed easily than
the proximal point method.

Very recently, Hieu [16] has presented the extragradient algorithms for solving equilibrium
problems where the bifunctions are strongly pseudomonotone and satisfy the Lipschitz-
type condition which described as follows: from an initial point z° € Q, compute z*, 3/,
for each k € N by

y" = argmin{\;S(z", t) + ||zF — ¢]|?},
teQ
aP = arg min{ e S (¢, y*) + 3 [l2* — )%},
teQ

where {\;} is is a non-increasing sequence satisfying the following conditions:

oo
(C1) kli)H;o A =0, (C2) ,;OA'“ = +-o00.
The authors, deduce that any sequences generated by the proposed algorithm strongly
converge to solutions of the equilibrium problems in Hilbert spaces without the prior
knowledge of Lipschitz-type constants and any hybrid method. In [15], Hieu also consid-
ered the extragradient algorithms which a stepsize sequence is non-increasing, diminishing
and non-summable for solving strongly pseudomnontone equilibrium problems in Hilbert
spaces. Precisely, this algorithm is described as follows: from an initial point z%, 3% € Q,
compute z*, y*, for each z > 1 by

2P = argmin{ A\, S(y*, t) + %ka — )%},
teQ

yk+l = argrgin{AkHS(y’“, t) + gllattt =2},
te

where {\;} is is a non-increasing sequence satisfying conditions (C1) and (C2).

During the last decade, there are many issues in nonlinear analysis such as fixed point
theory, convex analysis, variational inequality, equilibrium theory, and optimization the-
ory have been magnified from linear setting, namely, Banach space or Hilbert space, etc.,
to nonlinear system because the problems cannot be posted in the linear space and re-
quire a manifold structure (not necessary with linear structure). The main advantages of
these extensions are that non-convex problems in the general sense transform into convex
problems, and constrained optimization problems also transform into unconstrained opti-
mization problems. Eigenvalue optimization problems [32] and geometric models for the
human spine [1] are typical examples of the situation. Therefore, many authors have fo-
cused on extension and development of nonlinear problems techniques on the Riemannian
manifold, see for examples [3, 12, 22, 33] and the reference therein.

In recent years, many researchers [5, 8, 18, 28, 29] extended the concepts and techniques
of the equilibrium theory from linear spaces to Riemannian context. Especially, Colao
et al. [8] was firstly introduced the equilibrium problems on Riemannian setting. Let
M be an Hadamard manifold, C' a nonempty closed geodesic convex subset of M, and
S :Q x Q — R a bifunction satisfying S(x,z) = 0, for all z € Q. Then the equilibrium
problem on the Hadamard manifold is to find x* € € such that

S(z*,y) >0, Yye. (EP)
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We denote by EP(S,) the set solution of problem (EP), we also suppose that the set
EP(S,Q) is nonempty. Moreover, they proved the existence of an equilibrium point for a
biunction under suitable conditions and applied their results to solve variational inequal-
ity, fixed point and Nash equilibrium problems. Chaipunya and Kumam [5] considered
the nonself of KKM lemma on Hadamard manifolds and applied their result to equilib-

rium problems. Jana and Nahak [18] extended concept of a mixed equilibrium problem
to Hadamrad manifolfs and introduced an implicit and explicit method to solving the
problem. Recently, Cruz Neto et al. [29] presented an extragradient algorithm to solving

equilibrium problems on Hadamard manifolds. The extragradient algorithm is described
as follows: from an initial point z° € Q, compute z*, y*, for each k € N by

y* = argmin{S(z*,t) + icﬂ(xk?t)},
teQ
o = argmin{S (¢, y*) + 72)1% d?(z* 1)},
teQ

where {Ar} C (0,400). The authors also proved that the proposed algorithm converges to
a solution of equilibrium problems involving the bifunctions does not satisfy pseudomono-
tone.

Motivation mentioned above, and the works due to [15, 16, 29], the propose of the paper is
to introduce two extragradient algorithms for solving the equilibrium problem (EP) regard
to strongly pseudomonotone bifunctions and the Lipschitz-type condition on Hadamard
manifolds. The convergence of the resulting algorithms is established under suitable
conditions.

The paper is organized as follows : Section 2, we give some basic concept and funda-
mental results of Riemannian manifolds and some useful results for further use. Section
3, deals with proposing of two extragradient algorithms involving strongly pseudomono-
tone bifunctions and analysing the convergence results of the proposed algorithms on
Hadamard manifolds. Section 4, we give numerical experiments to illustrate the compu-
tational performance on a test problem. In the last Section, contains conclusion of the
main results.

2. PRELIMINARIES

In this section, we recall some fundamental definitions, properties, useful results, and
notations of Riemannian geometry. Readers refer to some textbooks [9, 31, 35] for more
details.

Let M be a connected finite-dimensional manifold. For p € M, we denote T,M the
tangent space of M at p which is a vector space of the same dimension as M, and by
TM = UpeM T,M the tangent bundle of M. We always suppose that M can be endowed

with a Riemannian metric (-, -),, with corresponding norm denoted by || - ||, to become
a Riemannian manifold. The angle Z,(u,v) between u,v € T,M (u,v # 0) is set by
(u,v)p

cos Zp(u,v) If there is no confusion, we denote (-, -) := (-, ), ||| :== || - ||, and

TIED
Z(u,v) := ZLp(u,v). Let v : [a,b] = M be a piecewise smooth curve joining vy(a) = p to
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~(b) = q, we define the length of the curve v by using the metric as

b
L(y) = / I ()\lde,

minimizing the length function over the set of all such curves, we obtain a Riemannian
distance d(p, ¢) which induces the original topology on M.

Let V be a Levi-Civita connection associated to (M, (-,-)). Given « a smooth curve, a
smooth vector field X along ~ is said to be parallel it V_, X = 0. If fy/ itself is parallel,

we say that ~ is a geodesic, and in this case ||7| is a constant. When ||y'|| = 1, then v is
said to be normalized. A geodesic joining p to g in M is said to be a minimal geodesic if
its length equals to d(p, q).

A Riemannian manifold is complete if for any p € M all geodesic emanating from p are
defined for all ¢ € R. From the Hopf-Rinow theorem we know that if M is complete
then any pair of points in M can be joined by a minimal geodesic. Moreover, (M, d) is a
complete metric space and every bounded closed subsets are compact.

Let M be a complete Riemannian manifold and p € M. The exponential map exp,, :
T,M — M is defined as exp,v = v,(1,z), where ¥(-) = v,(-,z) is the geodesic starting
at p with velocity v (i.e., 7(0,p) = p and ~,(0,p) = v). Then, for any value of ¢,
we have exp,tv = v,(t,p) and exp, 0 = 7,(0,p) = p. Note that the exponential exp,
is differentiable on T}, M for all p € M. It well known that the derivative D exp,(0) of
exp,,(0) is equal to the identity vector of T}, M. Therefore, by the inverse mapping theorem,
there exists an inverse exponential map exp~! : M — T,,M. Moreover, for any p,q € M,
we have d(p, q) = | exp, ' ¢|.

A complete simply connected Riemannian manifold of non-positive sectional curvature is
said to be an Hadamard manifold. Throughout the remainder of the paper, we always
assume that M is a finite-dimensional Hadamard manifold. The following proposition is
well-known and will be useful.

Proposition 2.1. [31] Let p € M. The exp, : T, M — M s a diffeomorphism, and for
any two points p,q € M there exists a unique normalized geodesic joining p to q, which
s can be expressed by the formula

~(t) = expptexp];1 q, Vtelo,1].

This proposition yields that M is diffeomorphic to the Euclidean space R™. Then, M
has same topology and differential structure as R™. Moreover, Hadamard manifolds and
Euclidean spaces have some similar geometrical properties. One of the most important
proprieties is illustrated in the following propositions.

A geodesic triangle A(p1,p2,ps) of a Riemannian manifold M is a set consisting of
three points pi, pe and ps, and three minimal geodesic v; joining p; to p;11 where
i =1,2,3 (mod3).
Proposition 2.2. [31] Let A(p1,p2,ps3) be a geodesic triangle in M. For each i =
1,2,3 (mod3), given ~; : [0,1;] = M the geodesic joining p; to p;+1 and set l; :== L(v;),
i Z(7;(0), =Y;—1(li-1)). Then

o) +as +asz < (2.1)
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llz + li2+1 — 2lili+1 COS (41 S 11271. (22)

In the terms of the distance and the exponential map, the inequality (2.2) can be rewritten
as

d*(pi, pit1) + d*(piy1, piva) — 2(exp,. | pisexp,! pive) < d*(pio1,pi), (2.3)
where <eXP;iil Dis eXP;iL pit2) = d(pi, Pi+1)d(Pit1,Pit2) COS Qjg1.
Definition 2.3. A subset € is called geodesic convez if for every two points p and ¢ in
Q, the geodesic joining p to ¢ is contained in 2, that is, if v : [a,b] — M is a geodesic
such that p = vy(a) and q = v(b), then v((1 — t)a + tb) € Q for all t € [0, 1].

Definition 2.4. A real function f defined on M is called geodesic convex if for any
geodesic v of M, the composition function f o+ : [a,b] — R is convex, that is,

(f ey)(ta+ (1 —1)b) < t(foy)(a) + (1 —)(f o )(b),
where a,b € R, and t € [0,1].

Definition 2.5. Let f: M — R be a geodesic convex and p € M. A vector s € T, M is
called a subgradient of f at p if and only if

f(q) > f(p)+ (s,exp, " q), Vge M. (2.4)

The set of all subgradients of f, denoted by 0f(p) is called the subdifferential of f at p,
which is closed geodesic convex (possibly empty) set. Let D(9f) denote the domain of
Of defined by D(0f) = {p € M | df(p) # 0}. The following proposition is guaranteed
the existence of subgradients for geodesic convex functions.

Proposition 2.6. [12] Let M be a Hadamard manifolds and f : [a,b] — R be a geodesic
convex. Then, for all p € M, the subdifferential Of(p) of f at p is nonempty. That is,
Dof)=M.

Let f : M — R be a geodesic convex, proper, and lower semicontinuous. The prozimal
point algorithm generates, for a initial point p® € M, a sequence {p*} C M is defined by
the following:
A
Pt = argmin {f(t) + kdz(pk,t)} , (2.5)
teM 2

where {A;} C (0,400).
Theorem 2.7. [12] Let f : M — R be a geodesic convex, proper, and lower semicon-
tinuous. Then the sequence {p*} generated by (2.5) is well defined, and characterized
by

Ak (EXP;I«IH pk) € af(pk+1)'
The distance function of a point p € M to a nonempty, closed and geodesic convex set
Q) C M is define by

do(p) = inf{d(p,q) : Vg € Q}.

Remark 2.8. [31] It is important to mention that for all ¢ € M, p — d(p, ¢) is continuous
and geodesic convex function.
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Next, we recall some concepts of monotonicity of a bifunction (see [3, 27] for further
details).

Definition 2.9. A bifunction S : Q x © — R is said to be
(1) monotone if and only if S(p,q) + S(g,p) <0 for all (p,q) € 2 x Q;

(2) pseudomonotone if and only if for all (p,q) € 2 x Q,
S(p.q) 20 = S(g,p) <0;

(3) strongly monotone if and only if there exists a positive constant p such that

S(p,q) + S(q,p) < —pd®(p,q) for all (p,q) € Q x

(4) strongly pseudomonotone if and only if there exists a positive constant p such that
S(p,q) > 0= S(q,p) < —pd*(p, q) for all (p,q) € 2 x Q.

Remark 2.10. From Definition 2.9, it easy to see that the following implications hold
the following:

3)=(1)= (2) and (1) = (4) = (3)
The converse does not hold even in a linear context.
A Lipschitz-type condition is often use in construct the convergence of extragradient
methods for equilibrium problems which is introduced by Mastroeni [25].

Definition 2.11. [25] A bifunction S : Q x Q — R is said to be Lipschitz-type condition
on € if there exist two positive constants v, and 7, such that

S(p7 Q) + S(q,’f’) > S(p7 T) - ’YldQ(p? q) - 72d2(Q7T)7
for all p,q,r € Q.

3. EXTRAGRADIENT ALGORITHM FOR EQUILIBRIUM PROBLEM
In this section, we present two extragradient algorithms involving strongly pseudomono-
tone for equilibrium problems (EP) on Hadamard manifolds.

From now on 2 C M denote a nonempty closed geodesic convex set, unless explicitly
stated otherwise. Let S : © x  — R be a bifunction satisfying S(x,z) = 0, for all
z € Q. For solving the problem (EP), we consider the following hypothesises regrading
the bifunction;

(H1) For all x € Q, S(z,z) > 0;

(H2) For every x € Q, y — S(x,y) are geodesic convex and lower semicontinuous;
(H3) S satisfies the Lipschitz-type condition;

(H4) S is strongly pseudomonotone.

The following algorithm is the first extragradient algorithm for finding the solution of the
problem (EP).

The following remark gives us a stopping criterion of Algorithm 1.
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Algorithm 1

Initialization: Choose 2°,4° € Q and nonincreasing sequence {\;} C (0, +oc0) satis-
fying the following hypotheses:

(A1): lim Ay =0, (A2): ];OAk = +00.

k+1

Iterative Steps: Given z*,y* € Q, calculate z**! and y as follows:

Step 1. Compute
1
2"t = argmin {S(yk,t) + d2(xk,t)} .
teQ 2Xk

If %41 = % = 2* then stop and z* is the solution of problem (EP). Otherwise,
Step 2. Compute

y**1 = argmin {S(yk, t)
teQ

Set k =: k+ 1 and go back to Step 1.

+ ——d? (e }
2A k41 ( )

Remark 3.1. Under hypotheses (H1), (H2) and if 2**! = y* = 2* then 2* is a solution
of (EP) on €. From definition of y**!, y + S(z,y) is geodesic convex and Theorem 2.7,
we obtain

1 _ _
S(yk, y) > S(yk, $k+1) + /\7k<expxkl+1 xka eszlirl )
> 0, VyeQ.

Hence, 2% € EP(S,). A similar stopping criterion of Algorithm 1 is that if y*+! = y*¥ =
xF+1 then xF*! is a solution of the problem (EP).

Proposition 3.2. The sequence generated by the Algorithm 1 is well defined.
Thank to Remark 3.1, if Algorithm 1 terminates then we can found a solution of (EP)
on 2. On the other hand, if Algorithm 1 does not stop, we have the following results.
Lemma 3.3. From Algorithm 1 we have the following use inequality.

1

k > k k+1
S(y",y) = Sy, )+2/\k

[@? (2, ) + (e y) — P (" y)), Yy e Q.
(3.1)
Proof. From definition of z%*1, 3+ S(z,y) is geodesic convex and Theorem 2.7, we get
1 _ _
S(y*,y) > S(y", a1 + )\*k<e><pzz}+1 o expin y), Yy e (3.2)

Let A(zF, 2%+ 3) C M be the geodesic triangle and using (2.3), we obtain
2(exp s o expiiy y) > dP (a8, 2 ) 4 (M y) - P2t y). (3.3)
Combining (3.2) into (3.3), we have

S, y) > Sy, 2" [d® (2", 2"t + d? (2" y) — dP (2, y)], Wy e Q.

NS
2\
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Lemma 3.4. From Algorithm 1 we have the following use inequality.

1
S y) > S(ykfl,ka@[dQ(xk,yk)+d2(y’“,y)*d2(xk7y)]v vy € Q. (34)

Proof. From definition of y*, y — S(x, %) is geodesic convex and Theorem 2.7, we get

1
Syt y) > Syt k) + E(exp;kl J:k,expy_k1 y), Vyeq. (3.5)
Let A(z*,y*,3) € M be the geodesic triangle and using (2.3), we obtain
2(expi 2" exp il y) > dP(@*,y0) + P (yF,y) — (2 y). (3.6)

Combining (3.5) into (3.6), we have

_ - 1
Syt y) > Sy l,y’“)+m[d2(fﬂk,y’“)+d2(yk,y)—dQ(w’“,y)], Yy € Q.

n
Lemma 3.5. Suppose that the hypotheses (H1)—-(H/4). Then, for all p € EP(S,Q), we
have
(@ p) < Pt p) + A d? (") — (1= 4y d? (28, ")
—(1 = 2072)d(y", 2"*) = 2pMd® (4", p) (3.7)

Proof. Tt follows from the Lemma 3.3, and letting y = p € Q into (3.1), we obtain
1
2k
Further, letting y = 2**! € Q into (3.4), in Lemma 3.4, we obtain

Sw*,p) = SOF, &™) + o [d? (2F, 2 + @ (M p) — dP (¥, p)]. (3.8)

_ _ 1
S(yk 17l'k+1) > S(yk 1,yk)—f—m[(ﬂ(fﬂk,yk)+d2(yk,$k+1)—d2(xk,xk+1)]. (39)

Combining (3.8) and (3.9), we get
Sy, p)+ Sy > S ) + 5 YY)

%[dz(gﬂﬂrl,p) — dz(xk’p) + dz(xk,yk) + dQ(yk,$k+l)],
k

Following above inequality, we obtain
dz(xk+1ap) < 2)\k[5(ykap) +S(ykilaxk+1) 7S(ykaxk+1) 7S(ykilayk)}
+d*(z*, p) — (", y*) — P (yF, 2" HT). (3.10)
Since S satisfies Lipschitz-type condition, we get
SF ") + S YY) > ST M) = mdP (T ) — ed® (yF 2.
(3.11)

Recall p € EP(S,Q) then S(p,y*) > 0. From S is strongly pseudomonotone, then there
exists p > 0 such that

S(y*,p) < —pd*(y*,p). (3.12)

+
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Substitution (3.11) and (3.12) into (3.10), we get
(@ p) < 20 [=pd®(¥F,p) + A (T ) 4 d? (yF, 2]
—|—d2(xk,p) _ d2(l’k,yk) _ dQ(yk7xk+1)
2k [—pd® (y*, p) + 271 d° (v, 2") + 29 d? (2, y*) + yad? (yF, )]
+d2(.’lik7p) _ d2(l'k,yk) _ d2(yk7xk+1)
= (", p) + N d* (W 2) — (1= ahey)d? (25, yF)
—(1 = 2X72)d* (", 2 = 2Xpd® (", p).-

IN

Theorem 3.6. Let p € EP(S,Q) and S : Q x Q@ — R be a bifunction satisfying all
hypotheses (H1)-(Hj). Then, the sequences {x*} and {y*} generated by Algorithm 1
converge to p.

Proof. From Lemma 3.5, adding 44 17:1d%(y*, 1) into (3.7), we have
(@ p) + D d?(yt M) < dPp) + A d® (T o)
—(1 = 4x\em)d? (2", y")
—(1 = 4pam — 272)d* (v, =)
—2pAd?(y", p),

IN

which implies that
ag+1 < ag — by — Agcg, (3.13)
where
ap = d*(@",p) +4nd* (Y ")
b = (1= 4 em)d?(2, y%) + (1 — dhm — 20y2)d?(y", 25 1)
c = 2pd*(y",p).

We have ai, > 0 and ¢ > 0 for all £ > 0. Given & be fixed in (0, 1). Since limg_ oo A\ = 0,
there exists kg > 0 such that for all & > ko,

0< f <1- 4/\k’71 <landO0< f <1- 4/\k+1'}/1 — 2/\k72 <1, (314)

which, together with the definition of by, yields that by > 0 for all & > kg. Thus, from
(3.13), we get

0 <agyr < ay,

for all £ > k. This implies that limg_.o. ax exists in R. Hence, from the definition of
ay, the sequence {d?(z*,p)} is bounded, and thus, {z*} is also bounded. Moreover, from
(3.13), we obtain

b + Aper < ap — agy1, (3.15)
for all k > kq. Let K > kg be fixed. Summing up (3.15) for k = ko, ..., K, we get
K K

Z by, + Z AkCk < Ay — 041 < Qg
k=Fo k—=Fko
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Thus, letting K — oo, we obtain Y72, by + Zzozkg ArCr < +o00. This implies that

(S1) : Z b < +o0, and (S2) : Z Akcr < +o0.

k=ko k=ko
From the definition of b, (3.14) and (S1), we deduce that
lim d*(z*,y*) = lim @?(y*, 2"1) = 0. (3.16)
k—o0 k—o0

From the boundedness of {z*}, implies that {y*} is bounded. Hence, from the definition
of ag, limg_,oo A, = 0 and limy_, ar € R, we have

lim d*(z*,p) € R. (3.17)
k—o00

From (S2) and Z,?;ko A = 400, we obtain liminf, .., ¢y = 0. Thus from definition
of ¢ and p > 0, we also have that liminfj .., d*(y*,p) = 0. Using (3.16) implies that
liminfy,_, o d?(z¥,p) = 0. From (3.17), we get limy_,o, d?(z*,p) = 0. Furthermore, the
sequence {y*} also converges to p via (3.16). Therefore, the proof is completed. L]

The following algorithm is the second extragradient algorithm for finding the solution of
the problem (EP).

Algorithm 2

Initialization: Choose 2° € Q and nonincreasing sequence {\;} C (0, +00) satisfying
the following hypothesis

(A1) : klgrolo A =0, (A2): Z)\k = +00.
k=0
Iterative Steps: Given z* € , calculate * and z**! as follows:
Step 1. Compute

1
y" = arg min {S(zk,t) + dz(xk,t)} .
teQ 2k

If y* = ¥ then stop and z* is the solution of problem (EP). Otherwise,
Step 2.Compute

1
2FT1 = arg min {S(yk,t) + d2(xk,t)} .
teQ 2Ak

Set k =: k+ 1 and go back to Step 1.

The following remark gives us a stopping criterion of Algorithm 2.

Remark 3.7. Under hypotheses (H1), (H2) and if y* = 2* then z* is a solution of EP
on ). From definition of y*, y — S(z,y) is geodesic convex and Theorem 2.7, we obtain

1
Sk, y) > Sk, yF) + —(exp il a¥ expl y)
& y y
> 0, yeq.

Hence, z* € EP(S,9).
Proposition 3.8. The sequence generated by the Algorithm 2 is well defined.
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Thank to Remark 3.7, if Algorithm 2 terminates then we can found a solution of (EP)
on 2. On the other hand, if Algorithm 2 does not stop, we have the following results.

Lemma 3.9. From Algorithm 2 we have the following use inequality.

1
S, y) = Sy ™) + S [d (@t M) + P y) - P y)], vy e
k
(3.18)
Proof. Follow the same step as in the proof of Lemma 3.3 [ ]

Lemma 3.10. From Algorithm 2 we have the following use inequality.

1
S(‘Tkay) > S(zkvyk) + ﬁ[dQ(zkayk) + dz(ykay) - dz(xkay)]v Vy €. (319)

Proof. Follow the same step as in the proof of Lemma 3.3 n

Lemma 3.11. Suppose that the hypotheses (H1)-(H/4). Then, for all p € EP(S,Q), we
have

d2($k+1,p) S dQ(xk7p) - (1 - 2Ak71)d2(xk7yk) - (1 - 2)‘k’}/2)d2($k+1ayk)
—2pA\kd” (y*, p) (3.20)

Proof. Tt follows from the Lemma 3.9, and letting y = p € Q into (3.18), we obtain

S(y*,p) > S(yF,a"t) [d® (2%, 2" ) 4+ d? (2" F, p) — dP(a”, p)). (3.21)

Ll
2k
Further, letting y = #**1 € Q into (3.19), in Lemma 3.10, we obtain

1
S(a*, 2" > Sk, yh) + m[dQ(xk,yk) +d(yF, M) = P2 2R (3.22)

Combining (3.21) and (3.22), we get
S(y*,p) + 8,2 = Syh, et + Sk, ")

1
S @) = Bl p) + () + )L

It follows from above inequality, we obtain
(@ p) < 2N[S(YF, ) + S(aF at ) = S(yF 2t — S (2, yh)]
+dP (2", p) — P (2", y") — Py, ). (3.23)

+

Since S satisfies Lipschitz-type condition, we get
S(a*,y*) + S(y", 2 h) > S(a, ) — pdP (@, y) — pd®(yF, ). (3.24)

Recall p € EP(S,Q) then S(p,y*) > 0. From S is strongly pseudomonotone, then there
exists p > 0 such that

S(y*,p) < —pd*(y*,p). (3.25)
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Taking (3.24) and (3.25) into (3.23), we get
(@) < 2\ [—pd®(yF, p) + nd (@, yF) + yed? (yF, 2F ] + &P (¥, p) — &P (2F, )
—d*(y*, 2"t
= &(",p) — (1= 2um)d* (@, y*) — (1 = 22)d* (&1, )
—2Xkpd?(y"*, p).
n

Theorem 3.12. Let p € EP(S,Q) and S : Q@ x Q — R be a bifunction satisfying all
hypotheses (H1)-(H4). Then, the sequence {x*} generated by Algorithm 2 converges to p.

Proof. From Lemma 3.11, we have
d(@* T p) < Bk, p) — (1= 20um)d? (¥, y*) — (1 = 2030)d? (241, 4)
—2p\ed?(y"*, p). (3.26)

Since limy_, oo Ay = 0, there exists kg such that 1 —2X\gy2 > 0, 1 — 2 1 > 2pAr > 0 and
pAr, < 1 for all k > ko. These together with (3.26) imply that, for all k& > kg, we obtain

(@ p) < P, p) — (1= 2x0m)d* (2", y*) — 2pAkd® (y", p)
< dPa ,p) — 2pArd? (2", y") — 2pAd? (4", p)
= d&*(a",p) = 20M[d* (2", ") + P (*, p)]
< d*(2*,p) — pAild(a®,y )+d(yk’p)]2 2(a® +b%) > (a+b)*,Va,b € R]
< dP(x k p) — pred®(z*, p),

the last inequality is true from the triangle inequality. So, we have
d? (5 p) < @ (2F,p) — phed?(2¥,p), VE > ko. (3.27)

Furthermore, we fixed K > kg and consider (3.27) for k = ko, ..., K. Summing up them,
we obtain

d* (2" F p) < d*(a*,p) — p Z Aed?(
k=ko
Hence,
p Z Med® (2, p) < d?(z*, p) — d* (=K H p). (3.28)
k=ko
From relation (3.27), we also have d?(z**1, p) < d?(a*,p) for all k = kg, ..., K. Thus,
d? (x5 p) < d?(z*,p), Vk=ko,..., K, (3.29)

Form (3.28) and (3.29), imply that

p <Z )\k> @5 p) = p Z (Aed? (2"

k=ko k=ko
K
< p Y (wd (@
k=ko
< d2(x ) d2( K+1 p)'
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This is true for all K > ko. From condition (A2), -7 Ak = 400, it follows from the
last inequality that

lim d?(z%,p) = 0.
Aim d*(a™,p) =0

Hence, the sequence {z*} converges to p in EP(S, Q). Therefore, the proof is completed.
n

4. COMPUTATIONAL EXPERIMENTS

In this section, we check out the performance of the proposed algorithms, we show some
numerical experiments involving the equilibrium problems (EP) relative to strongly pseu-
domonotone bifunction.

Following form [2, Example 1], let RT* = {z € R: 2 > 0} and M = (RT*,(-,-)) be the
Riemanian manifold with the metric (z,y) := zy. Then the sectional curvature of M is 0,
and the tangent space at z € M, denoted by 7T, M, equals R. The Riemannian distance
d: M x M — RT is defined by

;)

Thus M is a Hadamard manifold. Let «y : [0,1] — M be a geodesic starting from a = ~(0)
with velocity v = 7/(0) € T, M defined by

d(z,y) :==

A(t) = ze* .
Then

vt
©

exp, tv = ze

For all z,y € M, we have

exp;l y) (%) d(z,y) expy Ly
= Te = zxe E3 ,
d(z,y)
and therefore, the inverse of exponential map is
expgly =xIn (Q) .
x

For further details, see [9, 35].

Y = exp, (d(% Y)

Next, we consider an extension of a Nash-Cournot oligopolistic equilibrium model [10].

We suppose that there are n companies. Let x be a vector whose entry x; stands for the

quantity of the commodity produced by company i. Next, we assume that the price p;(s)
n

is a decreasing affine function of s = Y x; such as p;(s) = «; — 8;s, where «;,3; > 0.

=1
Then the profit made by company ¢ is given by S;(x) = p;(s)z; — ¢;(2;), where ¢;(x;) is
the tax and fee for generating z;. Assume that ; = [; min, Timax] 1S the strategy set
of company 7. Thus the strategy set of the model is Q = Q1 x -+ x €,,. Actually, each
company seeks to maximize its profit. A commonly used approach to this model is based
upon the famous Nash equilibrium concept.

We recall that a point z* € Q = Q1 X --- X ,, is an equilibrium point of the model if
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Si(x*) > Si(x*[xz;]), Vo, € Qi Vi=1,...,n,
where the vector z*[z;] stands for the vector obtained from z* by replacing x} with ;.
Given S(z,y) = ¢(x,y) — ¢(z,z), where ¢(z,y) = — i S;i(x[y;]) the problem of finding
a Nash equilibrium point of the model can be formulazt:eld as:

Find z* € Q such that S(z*,x) > 0, Vx € Q.

Now, suppose that the tax-fee function ¢;(x;) is increasing and affine for every i. This

assumption means that both of tax and fee for producing a unit are increasing as the

quantity of the production gets larger. Herein, the bifunction S can be in the form
S({E,y) = <A$+By+q,y—l’>,

where ¢ € R™ and A, B are two matrices of order n such that B is symmetric positive
semi-definite and B — A is symmetric negative semi-definite. We consider here that B — A
is symmetric negative definite. From the property of B — A, if S(z,y) > 0, we have

S(y,z) < S(y,z)+S(z,y)

(Ay + Bx + q,x —y) + (Az+ By + q,y — x)
(A= B)y+ (B— Az, z —y)
(x—y)"(B—A)(z—y)

< —pd(z,y),
where p > 0. Thus S is strongly pseudomonotone or assumption (H4) holds for S.
Moreover, for verifying S satisfies the Lipschitz-type condition, see, e.g., [L7, Lemma 6],

so (H3) is verified. Assumption (H1) and (H2) are automatically fulfilled and so Algorithm
1 and Algorithm 2 can be applied in this case.

For numerical experiment: we consider four companies, defined by

e First company, price pi(s) = 100 — 0.1s, tax ¢;(x1) = 20x; and strategy set of
company €y = [1000, 2000].

e Second company, price pa(s) = 110 — 0.2s, tax co(x2) = 1522 + 100 and strategy
set of company Qo = [500, 2500].

e Third company, price p3(s) = 100 — 0.15s, tax c3(z3) = 17x3 and strategy set of
company 3 = [800, 1500].

e Forth company, price ps(s) = 115 — 0.05s, tax c4(x4) = 20z4 + 75 and strategy
set of company 4 = [500, 3000].

We random 2! and y'. The starting points are z° = y° = (1000, 1000, 1000, 1000)”" € R*.
All the program are written in Matlab R2016b and computed on PC Intel(R) Core(TM)
i7 @1.80 GHz, Ram 8.00 GB.

Next, we will study the numerical behavior of Algorithm 1 and Algorithm 2. Four groups
of sequences A used in the experiments are:

I A\ = m, p € {0.3,0.5,0.8,1};

(1) e = pe{06,1,3,5);

1
logP (k+3)°
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1 )
(III) A = D ogrtira) P € {1,3,5,7};
log? (k+3
(IV) A = 23 p e {1,3,5,7);

It is emphasized that all these sequences of A are to satisfy conditions (A1) and (A2).
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F1GURE 1. The behaviour of step size sequences

From Algorithm 1, we see that if 21 = y* = ¥, then 2* is the solution of problem

(EP). Hence, since the solution of is unknown, we will use the sequence,
€k :d2(xk+1ayk)+d2(xkayk)a k:0a1a27"'

to study the convergence of Algorithm 1. The covergence of €, to 0 implies that the
sequence {x*} converges to the solution of the problem. Next, figures 2, 3, 4 and 5
describe the behaviour of €, generated by Algorithm 1 for the four cases of {\;}, we have
performed experiments for both number of iterations (# iteration) and elapsed execution
time (Elapsed time [sec]). In these figures, the x-axes are for number of iterations or
elapsed execution time while the y-axes represent for value of €.
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FIGURE 4. Algorithm 1 using step size class 111



AN EXTRAGRADIENT ALGORITHM FOR STRONGLY PSEUDOMONOTONE ... 367

1a° Lo
i 4wl ked) ety ! ey, wiogied) ket !
o, = gty I 4, =loghdierr! | |
el —E— 4, =gk’ 10y —a— 4, wophiifiker! |
| —— s, =g [ —a— i, wiogheakeir! | |
% sl st
’.‘fE T
= |
.= "l ..:_
i |
b I
G I
0 pa t
w0 |
W0 + 1 n
] 10 20 30 an -1 B0 o -] @0 1w o 1 2 3 “ 5 -} T B
# iteration Elapsed fme [set]

F1GURE 5. Algorithm 1 using step size class IV

From Algorithm 2, we see that if y* = 2, then z* is the solution of problem (EP). Hence,
since the solution of is unknown, we will use the sequence,
e =d(z* %), k=0,1,2,...

to study the convergence of Algorithm 2. The convergence of ¢, to 0 implies that the
sequence {x*} converges to the solution of the problem. Next, figures 6, 7, 8 and 9
describe the behaviour of € generated by Algorithm 2 for the four cases of {\;}, we also
performed experiments for both number of iterations (# iteration) and elapsed execution
time (Elapsed time [sec]).
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FIGURE 6. Algorithm 2 using step size class [
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FIGURE 9. Algorithm 2 using step size class IV
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To summarize from figures 2, 3, 4, 5, 6, 7, 8 and 9, we observe that the rate of convergence
of {e;} generated by Algorithm 1 and Algorithm 2 don’t depend on the convergent rate
of step size sequence {A\;}. For early iteration {e;} going to decrease quickly, but after
that, it is seen to be unstable.

5. CONCLUSIONS

In this paper, we have presented two extragradient algorithms for solving a class of
strongly pseudomontone and Lipschitz-type equilibrium problems in Hadamard manifolds.
Under appropriate conditions, we proved the any sequences generated by the proposed
algorithms converge to equilibrium points. The numerical behaviour of the extragradient
algorithms on a test problem with different given stepsize sequences is also disused in this

paper.
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