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Abstract: In this article, a modified gradient-projection algorithm (GPA) is introduced, which combines Xu’s
idea of an alternative averaged mapping approach to the GPA and the general iterative method for nonexpansive
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1 Introduction

The gradient-projection algorithm is a powerful tool
for solving constrained convex optimization prob-
lems and has been extensively studied (see [1-4] and
the references therein). The convergence of the se-
quence generated by this method depends on the be-
havior of the gradient of the objective function. If
the gradient is only Lipschitz continuous, the strong
convergence of the sequence generated by gradient-
projection algorithm cannot be guaranteed. Very re-
cently, Xu [5] gave an operator-oriented approach as
an alternative to the gradient-projection algorithm and
to the relaxed gradient-projection algorithm—namely,
an averaged mapping approach. Moreover, he con-
structed a counterexample which shows that the se-
quence generated by the gradient-projection algorithm
does not converge strongly in the setting of an infinite-
dimensional space. He also presented two modifi-
cations of gradient-projection algorithm which have
strong convergence. One is simply a convex combina-
tion of a contraction with the point that is generated
by the gradient-projection algorithm, and the other
involves additional projections. Both modifications
are adaptations of those modifications [13, 18-20]
for Rockafellar’s proximal point algorithm [21] which
has only week convergence in infinite-dimensional
Hilbert spaces [15,22]. Moreover, the first modifica-
tion is of viscosity nature [23,24].

Let H be a real Hilbert space, and C' a nonempty
closed and convex subset of H. Consider the follow-
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ing constrained convex minimization problem:

min f(z),

zeC

ey

where f : C' — R is a real valued convex and con-
tinuously Fréchet differentiable function. Then the
gradient-projection algorithm (GPA) generates a se-
quence {z,}>°, determined by the gradient of f and
the metric projection onto C according to the recursive
formula:

Tnt1 := Projo(I — AV f)x,, n>0, ()

where the initial guess zq is taken from C arbitrar-
ily, the parameters )\, are positive real numbers, and
Projc is the metric projection from H onto C'. We
assume that the minimization problem (1) is consis-
tent, and let S denotes solution set. It is known [1] that
if f has a Lipschitz continuous and strongly mono-
tone gradient, the sequence {xz,, }°2 , generated by (2)
can be convergent strongly to a minimizer of f in C.
If the gradient of f is only assumed to be Lipschitz
continuous, it is proved in [5] that the sequence {z,, }
generated by (2) converges weekly to a minimizer of
(1) provided the sequence {\,} satisfies certain con-
ditions that will be made precise in the section 3.

In addition, we know that the Lipschitz continuity
of the gradient of f implies that it is inverse strongly
monotone, its complement is an averaged mapping.
Then the GPA can be rewritten as the composite of a
projection and an averaged mapping, which is an aver-
aged mapping, which is also a nonexpansive mapping.
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Consequently, the GPA can be also rewritten as an it-
erative method for nonexpansive mapping.

On the other hand, Giuseppe Marino and Hong-
Kun Xu [6] introduced the general iterative method
for nonexpansive mappings in Hilbert spaces. Recall
that T:H — H is nonexpansive if |Tz — Ty| <
||z — y|| for all x,y e H. The set of fixed pointed of
T is the set Fix(T) :={x e H: Tz = z}, we as-
sume that Fiz(T) # (). Let h be a contraction such
that || () — h(y)|| < plle -y, 2,y e H. where
pel0, 1) is a constant. A is strongly positive bounded
linear operator; that is, there is a constant 4 > 0 such
that(Az,z) > 7||z||?,V = € H. Starting with an ar-
bitrary initial xg ¢ H, define a sequence {x,} recur-
sively by

Tnt1 = Opyh(xp)+ (T —0,A)Txy, n>0. 3)

Where v is a constant such that 0 < v < 7/p,
and {6,} is a sequence in (0,1). It is proved in [6]
that under certain appropriate conditions imposed on
{0,}, the sequence {x,} generated by (3) converges
strongly to the unique solution x* in Fix(T) of the vari-
ational inequality:

((A—=~h)z*,x* —z) <0, VaeFiz(T). (4)

In this paper we will combine the gradient-
projection algorithm (2) with the general iterative
method (3) and consider the following modified
gradient-projection algorithm:

(I - HnA)PTOjC(I - )\nvf)xn
+0,vh(xy), n > 0.

Tn41

&)

In section 3 we will prove that if the sequence {6,,}
and the sequence{\,, } of parameters satisfy appropri-
ate conditions, the sequence {x,} generated by (5)
converges strongly to a minimizer of (1), which is also
the unique solution of the variational inequality:

((A=~h)z*, 2" —x) <0, VzeS. (6)

Next we introduce some useful properties. Recall
that H is a Hilbert space, C' a nonempty closed and
convex subset of H. Projc is the metric projection
from H onto C.

Proposition 1 Given xecH, we have:

(i) (x — y, Projcx — Projcy) > ||Projcx —
Projcyl||?, V x,y € H.

(ii) |z —Projcz|* < [z —y||*—|ly—Projcz
VeeH, VyeC.

2

Definition 2 A mapping T' : H — H is said to be
firmly nonexpansive, if and only if 2T — I is nonex-
pansive, or equivalently,

<$—y,Ta:—Ty> > HTJ:_TyH27 CUayﬁH-
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Alternatively, T is firmly nonexpansive, if and only if
T can be expressed as

1

where S : H — H is nonexpansive. Projections are
Jirmly nonexpansive.

Definition 3 A mapping T : H — H is said to be
an averaged mapping, if and only if it can be written
as the average of the identity I and a nonexpansive
mapping; that is,

T=01-a)l+as,

where o is a number in [0,1] and S : H — H is
nonexpansive. Thus firmly nonexpansive mappings (in
particular, projections) are (1/2)-averaged mappings.

Some properties of averaged mappings are gathered in
the proposition below.

Proposition 4 Let the operators S, T,V : H - H
be given.

If T = (1 — «)S + aV, for some ael0, 1] and
if S is averaged and V' is nonexpansive, then T is av-
eraged.

(ii) T is firmly nonexpansive, if and only if the
complement I — T is firmly nonexpansive.

(ii)) If T = (1 — «)S + aV for some «el0,1], S
is firmly nonexpansive and V' is nonexpansive, then T’
is averaged.

(iv) The composition of finitely many averaged
mappings is averaged. That is, if each of the map-
pings {T;}., is averaged, then so is the composite
T1---Ty. In particular, if T is ap-averaged and Th
is aip-averaged, where a1, azel0, 1), then the compos-
ite Th'Ts is a-averaged, where o = ap + o — s,

(v) If the mappings {T;}Y., are averaged and
have a common fixed point, then

N
() Fiz(T,) = Fia(Ty - - Ty).
=1

Here the notations Fix(T) denotes the set of fixed
point of the mapping T; that is, Fix(T) := {xeH :
Tz = x}.

Monotone operators are also very useful in the
convergence analysis.

Definition 5 (See [30] for comprehensive theory of

monotone operators.) Let A : H — H be an oper-
ator
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(i) A is monotone, if and only if

(x —y, Az — Ay) > 0, Va,yeH.

(ii) Given is a number n > 0. A is said to be
n-strongly monotone, if and only if
(v —y, Az — Ay) > nllz —y|?,  Va,yeH.

(iii) Given is a number v > 0. A is said to be
v-inverse strongly monotone (v-ism), if and only if
(r —y, Az — Ay) > v| Az — Ay|*,  Va,yeH.

It is easily seen that, if 7" is nonexpansive, then
I — T is monotone. It is also easily seen that a projec-
tion Projc is a one-ism.

Inverse strongly (also referred to as co-coercive)
monotone operators have widely been applied to solve
practical problems in various fields; for instance, in
traffic assignment problems (see [10,11]).

The following proposition gathers some results on
the relationship between averaged mappings and in-
verse strongly monotone operators.

Proposition 6 ([7,12]) Let T : H — H be given. We
have
(i) T is nonexpansive, if and only if the comple-
ment I — T is (1/2)-ism;
(ii)If T is L-Lipschitz continuous, then T is 1/L-
ism;
(iii) If T' is v-ism, then for v > 0, yT is (v/7)-
ism;
(iv) T is averaged, if and only if the complement
I —T is v-ism for some v > 1/2; indeed, for ael0, 1],
T is a-averaged, if and only if I — T is (1/2«)-ism.

The organization of this paper is as follows. In
Sect.2, we introduce some useful lemmas which will
be used in the proofs for the main results in Sect.3.
In Sect.3, we propose implicit and explicit iterative
schemes for solving the constrained convex minimiza-
tion problem (1), and prove that the sequences gener-
ated by our schemes converge strongly to a solution of
the constrained convex minimization problem. Such
a solution is also a solution of a variational inequal-
ity defined over the set of solutions to the constrained
convex minimization problem. In Sect.4, we apply
this algorithm to the split feasibility problem.

2 Preliminaries

This section collects some lemmas which will be used
in the proofs for the main results in the next section.
Some of them are known; others are not hard to derive.
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Lemma 7 Assume that {a,}2, is a sequence of
nonnegative real numbers such that

Ap+41 < (1 - ’Yn)an + 'Ynfsn + Bnp n > 07

where {7, }°% 4 and {5y}, are sequences in [0,1]
and {0, }2° is a sequence in R such that

(i) 20 Tn = OO,

o
(ii) either limsup 6,, < 0 or > v,|dn| < ooy
n—00 n=0
o0
(iii) 3 Bn < 0.
n=0

Then 1im a, = 0.
n—oo

The so-called demiclosed principle for nonexpan-
sive mappings will often be used.

Lemma 8 (Demiclosed Principle ) ([14]) Let C be a
closed and convex subset of a Hilbert space H and
let T : C — C be a nonexpansive mapping with
Fixz(T) # ¢. If {xn}2 is a sequence in C weekly
converging to x and if {(I — T)x,}52, converges
strongly to y, then (I — T)x = y. In particular, if
y =0, then xeFix(T).

Lemma9 Ler H be a Hilbert space, C a closed con-
vex subset of H, h : H — H a contraction with
coefficient 0 < p < 1, and A a strongly positive
bounded linear operator with coefficient ¥ > 0. Then,

for0 <~y <7/p,
(z -y, (A—vh)z — (A —~h)y)
> (F—)llz -y’ Ve yeH.
That is, A — vh is strongly monotone with coefficient
Y =P

Recall the metric (nearest point) projection
Projc from a real Hilbert space H to a closed con-
vex subset C of H is defined as follows: given zeH,
Projox is the only point in C' with the property

|z = Projex| = inf{llz —yl : y e C}.
Projc is characterized as follows.

Lemma 10 Let C be a closed and convex subset of

a real Hilbert space H. Given xeH and yeC. Then

y = Projox if and only if there holds the inequality
(x —y,y—2z) >0, VzeC.

Lemma 11 Assume A is a strongly positive bounded
linear operator on a Hilbert space H with coefficient
¥>0and0 < s < ||A||7L. Then ||I —sA|| < 1-s7.
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Proof: Recall that a standard result in functional anal-
ysis is that if V' is bounded linear self-adjoint operator
on H, then

VIl = sup{|(Vx,z)| : weH, [lx]| = 1}.
Now for zeH with ||z|| = 1, we see that
(I —sA)x,x) =1—s(Ax,z) > 1 —s||Al| >0
(i.e., I — sA is positive). It follows that
I —sA|l = sup{{((I—sA)zx,z): xzeH, | x| =1}
= sup{l — s(Az,x) : zeH, ||z| = 1}
< 1-sy by(2).
We adopt the following notation:
o x, — x means that x,, — x strongly.
o x, — x means that z,, — x weakly.

o wy(zy) = {x : Jzy; — x} is the week w-limit
set of the sequence {z,, } 72 ;.

3 Main results

Let H be a real Hilbert space and C' a closed and con-
vex subset of Hilbert space H. Let f : C' — Rbe a
real valued convex and continuously Fréchet differen-
tiable function. If the gradient of f is Lipschitz con-
tinuous, namely, there is a constant L > 0 such that

IVf(x) =V [yl < Lllz—yll,

Throughout the rest of this paper, we always as-
sume that the closed and convex subset C' satisfies
C+C C C, and A is strongly positive bounded linear
operator; that is, there is a constant 4 > 0 such that

Va,yeC. (7)

(Az,z) > y|z|?,  VazeC.

Recall also that a contraction on C is a self-
mapping h such that

1A (z) = h(y)]| < pllz =y,

where pe[0, 1) is a constant.
Denote by II the collection of all contraction on
C'; namely,

Va,yeC.

II={h:h is a contraction on Cf}.

Now given h e II with contraction coefficient 0 < p <

1,5 €(0,1) such that s < ||[A]|"' and 0 < v < 7/p.

Consider a mapping X s on C defined by

Xs(z) = syh(x) + (I — sA)Projc(I — AsV f)(x).
(®)
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where )\ is positive real parameters, and A, is contin-
uous with the aspect s.

It is easy to see that X s is a contraction. Indeed,
by Lemma 11, and noticing that Projc(I — A;V f) is
nonexpansive, we have:

[Xs(z) = Xs(y)|

< | Projo(I = AsVf)z — Projo(I = AV f)yll
M = sAll + syllh(z) — h(y)]]

< (A =sy)llz—yll+svolz —yl)

= (A=s(y =)z -yl ©

Hence X s has a unique fixed point, denoted x,, which
solves uniquely the fixed point equation

xs = syh(zs) + (I — sA)Projo(I — AV f)(zs).
(10)
Note that z; indeed depends on h for simplicity of
notation throughout the rest of this paper. We will
also always use ~y to mean a number in (0,5/p).
Then the following proposition summarizes the
basic properties of {x}.

Proposition 12 Let x be defined via (10).
(i) {xs} is bounded for s € (0, || A ~1).
(ii) lims_o Hxs - PTOjC(I - /\svf>(xs)H =0.
(iii) xs defines a continuous curve from
(0, | Al|71) into C.

Proof: First observe that for se(0, ||A[| 1), we have
III — sA|| < 1— sy by Lemma 5. To show (i), we
take a p € S, noticing that p = Projo(I — A\sV f)(p).
Then we have

s — pl|
= |s(vh(zs) — Ap)
+(I = sA)(Projc(I — AsV f)(zs) — p)|
< sllvh(zs) — Apll + (1 = s7)||lzs — pl|
sl[vh(xs) — vh(p) + vh(p) — Apl|
+(1 = sy)[lzs — pl|
syplles — pl| + sl[vh(p) — Apl|
+(1 = s9)l|lzs — pll
= (1—s7+svp)lzs — pl + sllvh(p) — Ap]|.

IN

It follows that

N Y =P

Hence {z} is bounded.
(i1) We have
Hxs - PTOjC(I - Asvf)(ms)n
[svh(xs) — sAProjo(I — AsV f)(ws)|]
s||yh(zs) — AProjc(I — AsV f)(zs)|| — 0.

Issue 2, Volume 12, February 2013



WSEAS TRANSACTIONS on MATHEMATICS Ming Tian, Lihua Huang

since the boundedness of {z,} implies that {h(z,)} < s—sol(Y||h(zs,)]]
and %AProjc({ - Als(vf)(a:s)%b A1) and cal +|AProjo(I=XV f) ()]
o prove (iii), take s, sg € (0, ) and calcu-
e prove (D 0 s = Aol (19 F o)l + s0ll AV £ (50
Consequently,
|25 — @50l a Y
= |lsyh(zs) + (I — sA)Projc(l — AsV f)xs 25 — x|l
—s07h(2s,) < (Wllh(ﬂfso)ll + [|AProjo(I = AsV f) ()|
—(I — soA)Projc(I — AsyV f)xs, || - sy — syp
= |lsvh(zs) = syh(zs,) + s7h(ws) LA = AV (o) |
—sovh(zsy) + (I — sA)Projo(I — A\sV f)xs sY —sYp
—(I = sA)Projo(I — AV f)zs, s = Asolsoll ANV f (50|
+(I — sA)Projc(I — AV f)zs, 57 — 8Yp
(I = s0A)Projo(I — As,V f)as, | 0,
< sypllws — @5l +v]s = soll|A(zs) | as s — 5.
+(1 = sy)||zs — s, || This shows that x is continuous because of the
T — sA\Proic(I — \.V continuity of \.
+”1(. ° A) PTO].C( I )\8 fsy Our first result below shows that {xs} converges
—(I = s0A)Projo(l = AsyV f)as, | in norm to a minimizer of the minimization problem
= (s1p+1—sY)||ws —zs| (1) which solves some variational inequality.
+7[s = soll[h(zs) | Theorem 13 A that the minimizati bl
AProin(I — ssume that the minimization problem
+iso 710](:( Aso V)50 (1) is consistent and let S denote its solution set. As-
—sAProjo(I = AsV f)s, sume that the gradient V f satisfies the Lipschitz con-
+Projo(I — AV f)zs, dition (7). Let {\s} satisfies 0 < g < 2/L. Then
—Projo(I — X,V )zl we have that {xs} converges in norm as s — 0 to a
< (syp+1— 57)||zs — sy | minimiz.erl of (]? which.is also the unique solution of
the variational inequality
+71s = sol[[A(zs) |
+H|(I = AV f)zsy — (I — Asg V )z, | ((A—~h)z*,z* —z) <0, VzeS.  (11)
+”SOAPT.O].C(I — A V)2 Equivalently, we have Projs(I — A + ~vh)x* = x*.
—8AProjo(I — AV f)xs, ||
= (syp+1—5y)||zs — s || Proof: We first show the uniqueness of a solution of
15 — sol 1B + s — Asg IV £ ()] the variational inequality (11), Whlch is indeed a con-
AProin(] sequence of the strong monotonicity of A — ~vh. Sup-
Hlso = sll|AProjc(I = AV f) (s pose both z* € S and & ¢ S are solutions to (11); then
+|lsoAProjo(I — AoV f)(xs) L
—s0AProjo(I — AV ) (el ((A=vh)a* 2" — 1) <0 (12)
< (5141 = sY)llzs — @ and
+71s = sol (o) | (A=yh)i, & —2") <0 (13)
HAs = Aso [V f (250 Adding up (12) and (13) gets

It follows that

+[s = solll AProjo(I = AsV f) (24|

50 A Ao || ANV £ (2| (A =h)a” = (A=ah)z,2" —3) < 0. (4)

(s7p+1 = s7)[|zs — 24| The strong monotonicity of A — vh ( Lemma 9) im-
+|s — sol(v]|h(zso) |l plies that x* = & and the uniqueness is proved. Below
+|AProjo(I — XV f)(x we use £* ¢ S to denote the unique solution of (11).
H jol V) @so)ll) To prove that z; — z* (s — 0), we write, for a
A = Aol IV F @)l + S0l ANV F@)l)- given ve 8.
xs—z = (I—=sA)(Projoc(I—AVf)xs—2)
(87 — svp) |25 — s +s(vh(zs) — Az)
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to derive that

lzs — 2|12
= (I =sA)(Projc(I — AV f)zs — 2),25 — 2)
+s{yh(xzs) — Az, x5 — 2)

IN

It follows that

los— 212 < =(vh(zs) — Az, — 2)
¥
1
= g{ﬂh(ws) — h(z), s — 2)
+(vh(z) — Az, 5 — 2)}
1 2
< = Ts— 2
7{W)H I
+(yh(z) — Az, x5 — 2) }.
Therefore,
zs— 2|2 < = h(z) — Az, x5 — 2).  (15)
[ I _v—wh() )

Since {x} is bounded as s — 0, we see that if {s,,}
is a sequence in(0, 1) such that s,, — 0 and x5, — Z,
then ZeS. Indeed, we assume that \;, — Ae(0,2/L),
due to 0 < \s < 2/L. Set Tg := Projc(I — \sVf)
and T := Projc(I — AV f). Notice that T" is nonex-
pansive and F'iz(T') = S. By Proposition 12 (ii), we
obtain that

Hxsn - TxSnH
Hxsn - TSHxSnH + HTSTL:'ESTL - TxSn”

= ||z3n _TsnxSnH

(1 —s9)||zs — ,z:||2 + s{yh(zs) — Az, x5 — 2).

Ming Tian, Lihua Huang

= —%((I —sA)(I — Projo(I — AV f))xs, zs
- —é((I — Projo(I = AV f))as
—(I — Projo(I = AV )z, 15 — )
+(A(I — Projo(I — AsVf))zs, x5 — )
< (A(I — Projo(I — AV f))xs, x5 — ).

Since I — Projo(I — A\;Vf) is monotone ( i.e.,
(x —y,(I — Projc(I = AsVf))x— (I — Projo(I —
AsVf))y) > 0, for 2,y e H. This is due to the non-
expansivity of Projc(I — AsVf)). Now replacing
s in (17) with s, and letting n — oo, noticing that
(I — Projc(I — Xs, Vf))xs, = (I — Projo(I —
AV f))z = 0 for Z € S, then we obtain

((A—=~h)z,z —x) <0.

This is, Z € S is a solution of (11); hence & = x* by
uniqueness.

In a summary, we have shown that each cluster
point of {z,}(as s — 0) equals z*. Therefore, z; —
x*ass — 0.

The variational inequality (11) can be rewritten as

(I—A+~h)z* —z* 2" —x) >0, zeS.

By Lemma 10, this is equivalent to the fixed point
equation

Projs(I — A+ ~h)x* =zx*
Taking A = I and v = 1 in Theorem 7, we get

Corollary 14 Let x;¢C be the unique fixed point of
the contraction x +— sh(x) + (1 — s)Projo(I —
AsV f)x. Then {xs} converges in norm as s — 0

+||Projc(I — As,V f)xs, — Projc(I — AV f)xs, |to a minimizer of (1) which is also the unique solution

S Hxsn - TsnxSnH
(I = A, V)zs,, = (I = AV f)as, |

So Lemma 8 guarantees that ZeFixz(T) = S. Then
by (15), we see z5, — Z.

We next prove that & solves the variational in-
equality (11). Since

x5 = syh(xs)+ (I —sA)Projo(I—X sV f)xs. (16)

‘We derive that,

(A= Ah)zs =~ (I = sA)(T — Proje(I - AV f)zs.

It follows that, for x € .S,

((A=~h)xs, x5 — )

E-ISSN: 2224-2880

of the variational inequality

(I —h)x*,z*—z) <0, zreS.

Next we study a modified gradient-projection al-
gorithm as follows. The initial guess xg is taken in
C arbitrarily, and the (n 4 1)th iterate 1 is recur-
sively defined by

Onyh(zy)

+(I — 0,A)Projo(I — N,V f)xy,
n >0,

Tpt+1 =

Where {6,,} is a sequence in (0,1), and {)\,} is a
sequence such that

2
0 < liminf A, < limsup A\, < —. (18)
n—o0

n—oo L

Below is the second main result of this paper.
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Theorem 15 Assume that the minimization problem
(1) is consistent and let S denote its solution set. As-
sume that the gradient V f satisfies the Lipschitz con-
dition (7). Let a sequence {x,}°, be generated by
the following modified gradient-projection algorithm:

Onyh(zy)
+(I — 0,A)Projc(I — N,V )z,
n=0,1,2,--- (19)

Tn+l1 =

Let the sequence of parameters {\,},° satisfy the
condition (18). In addition, the following conditions
are satisfied for {\, }°2, and {0,}°°, C (0,1):
(Cl1) 0, —0;
oo

(C2) > 0, = o0,
n=0
n=0

(C4) S [Ans1 — An| < 0.
n=0

Then the sequence {xy}>2 , converges in norm to

a minimizer of (1) which is also the unique solution of
the variational inequality

((A=~h)z*,z* —x) <0, zeS. (20)

In other words, x* is the unique fixed point of the con-
traction Projs(I — A+ ~h); that is, Projs(I — A+
vyh)x* = x*.
Proof: (1°): The sequence {xy,}2°, is bounded. In-
deed, we have, for z € S,
lznss — 7
(I = 0, A)[Projc(zn — AV f(2n)) — 7]
+0n(vh(zn) — AZ)|
< (1 =07)|en — ]
+[0n(Yh(2n) — vh(Z) + 7h(Z) — AT)]|
< (A =0uy)llwn — 2l + Onypllzn — 2|
+0n[l7h(z) — Az]|
= (=@ =0)0)lzn — 2| + On|yh(z) — AZ||

< max{||z, — Z||, = ~vh(z) — AZ||}.
{llzn — 2] ,y_,ypH ) 1}
So, an induction argument shows that
1
[n — Z[| < max{||lzo — |, - [vh(z) — Az},
! 7 =P
n > 0.

In particular, {x,,}5° , is bounded.
(2°): We prove that ||zp4+1 — zp| — 0, as n —
oo. Setting V,, := Proj,(I — A,V f). Let

M > maz{sup [[h(zn)|, sup [[AVi(zn)],
n>0 k,n>0

sup || Vi ()|, [|A]l}-

k,n>0

sup |V f ()|,
n>0
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We compute

[Znt1 — @
= |Onyh(zn) + (I — 0,A) Vi,
—[On—1vh(zp-1) + (I — 01 A)Vy_120—1]||
= [10ny(h(zn) — h(2n-1))
+v(6n, — Op—1)h(zn—1)
+(I — 0, A)(Vypzy — Vixn—1)
+(I — 0, A)Vyxy—q
—(I — Gn_lA)Vn_la:n_lH
OnypllTn — Tp-1ll + 7|00 — On—1ll|A(zn—1)|]
+(1 = 0nY)[wn — Tn
+H(I — HnA)ann_l
—(I =01 A)Vy_ 1201
(1= 0n(y = v |2 — Tnl
+|0n - 9n_1|’yM
+[(I = 0, A)Vpzp—1
—(I =01 A) V121

IN

IN

(2D
and

(I =0, A)Vyxpn1— (I =0, 1A) V12,1
= ||Vaxn—1— 0, AVaxn_1 — Vo_12p1
+9n_1AVn_1xn_1H
[Vazn—1 — Vi—1zn—1||
+|[(0n, — Op—1 + On—1) AV 21
—Qn_lAVn_lxn_lH
[Vazn—1 — Vi—1zn—1||
+0n — On1|[| AV 1]
+6n—1HA(Vn$n—1 - Vn—lxn—l)H
Vazn—1 = Va—1zn-1|[(1 + M)
+M|0,, — 6,1

IN

IN

IN

(22)
and

[Vazn-1 = Va—1zn-1||
= ||Projc(I — MV f)xn_1
—Projc(I — A1V f)rp_1]|
(I = AV )1 — (I = A1V )n_1]
= D At IV Sl
< M|An — An—1l,

IN

(23)
combining (21),(22) and (23), we obtain

(1= 0n(Y —vP))l 20 — Tn—1l
+(YM + M)|0, — 6,1
+(M? 4+ M)Ay — Ap_1]. (24)

[Zns1 —znll <

Apply Lemma 1 to (24) to conclude that

|Znt1 — 20| — 0
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asn — oo.

(3°): We prove that wy,(z,,) C S. Let Zewy, ()
and assume that x,; — o for some subsequence
{@n; 152, of {zy}72). We may further assume that
Anj — X € (0,2/L), due to condition (18). Set
V' := Projc(I — AV f). Notice that V is nonex-
pansive and Fixz(V') = S. It turns out that

[2nj — V]l
< Nlwng = Vagang || + [Vajzng — V||
< Nzng — Znjtall + [2ng+1 — Vagzn,|
+||Projo(I — AV f)an;
—Projo(I — AV f)zn||
< long — @njtall + Onjllvh(zng) — AVyjan|
H(L = AV )ang — (I = AV ||
< long = @njgall + A = Anj | M
+0nj(’7M + M) — 0,
as j — oo.
So Lemma 8 guarantees that wy(z,) C
Fiz(V)=5.

(4°): We prove that x,, — z* as n — oo, where
x*€S is the unique solution of the variational inequal-
ity (20). First observe that there is some Zew,, () C
S, such that

limsup(z,, — ", yh(z*) — Az*)

n—oo

= (& —a",vyh(z") — Az™) <0. (25

We now compute

1 — 212
0nyh(zy) + (I — 0, A) Vi, — |2
[0nyh(zn) — O0nA(x™)
+(I = 0,A)(Vyazy, — ) ||?
= ||0py(h(zp) — h(z™)) + Opyh(z™) — 0, Ax™
+(I — 0,A)(Vyz, — ) ||?
< 0y (A(zn) — h(z7))
+(I = 0,A)(Vyzz, — ) ||?
+20,, (xpt1 — ¥, yh(z™) — Ax™)
= [0y (h(zn) = h(z*))|?
HI(T = 0, 4) (Vo — )|

200y (h(zn) — h(z"), (I = On A)(Vozn — 7))

+20,, (xp+1 — ¥, yh(2™) — Ax™)
02202 — 22+ (1 — 072 | — 7
+20,7p(1 — 6n7) |2 — 2*||
+20, (xp+1 — ¥, yh(x™) — Ax™)
= [1— (202707 + 2007 — 2007p
—0a? ) |wn — 2
+20,, (xp41 — ¥, yh(2™) — Ax™).

IN
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It follows that

|zn41 — 2|7 < (1= yn)llzn — 2|* + 6n. (26)

where
T = 2029p7 + 20,7 — 20,70 — 0242 p°
o = 20p(xpi1 — ™, yh(z") — Ax™)

By (25), we get

lim sup 6, /v, < 0.
n—oo
Now applying Lemma 7 to (26) concludes that z,, —
x*asn — oo.

Corollary 16 Let {x,,} be generated by the following
hybrid gradient-projection algorithm:

Tnt1 = Oph(xy) + (1 — 0,)Projo(I — A,V f)a,,
n=0,1,2,--.

Let the sequence of parameters {\,}>2 satisfy the
condition (18). Assume that the sequence {0,}5°
and {\,}°°, satisfy conditions (C1)—(C4). Then
{zn}72 converges in norm to a minimizer of (1)
which is obtained in Corollary 14.

4 Application of the modified GPA

In this section, we give an application of Theorem 15
to the split feasibility problem (say SFP, for short)
which was introduced by Censor and Elfving [26].
Since its inception in 1994, the split feasibility prob-
lem (SFP) has received much attention due to its ap-
plications in signal processing and image reconstruc-
tion, with particular progress in intensity-modulated
radiation therapy.

The SFP can mathematically be formulated as the
problem of finding a point x with the property

zeC, and BzeQ, 27

where C' and () are nonempty closed convex subset of
Hilbert space H; and H, respectively. B : H] — Hs
is a bounded linear operator.

It is clear that z* is a solution to the split feasi-
bility problem (27) if and only if z*eC' and Bx* —
ProjoBx* = 0. We define the proximity function f
by

1 .
f(@) = 5|1Bx ~ ProjoBal*

and consider the constrained convex minimization
problem

min f(x)

1 , 9
nin = min 5“333 — ProjoBx|*.  (28)
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Then, z* solves the split feasibility problem (27) if
and only if z* solves the minimization problem (28)
with the minimize equal to 0. Byrne [28] introduced
the so-called CQ algorithm to solve the (SFP).
ZTnt1 = Projoc(I-AB*(I—Projg)B)xy, n >0,

(29)
where 0 < A < 2/p(B*B) and p(B*B) is the spec-
tral radius of the self-adjoint operator B*B. He ob-
tained that the sequence {z,,} generated by (29) con-
verges weekly to a solution of the (SFP).

In order to obtain strong convergence iterative se-

quence to solve the (SFP). We propose the following
algorithm:

Tn+1

= (I —6,A)Projc(I — \yB*(I — Projg)B)zp,
n>0, (30)

<+9n7h($n%

where h : C' — C'is a contraction such that ||h(z) —
hy)l < pllz — yll,V 2,y e C, and p € [0,1) is a
constant. A : C' — C is strongly positive bounded
linear operator; that is, there is a constant 4 > 0 such
that (Az,z) > 7||z||?,V 2 ¢ C. Where 0 < v <
7/p. We can show that the sequence {z,,} generated
by (30) converges strongly to a solution of the (SFP)
(27) if the sequence {6,} C [0,1] and the sequence
{An} of parameters satisfy appropriate conditions.

Applying Theorem 15, we obtain the following
result.

Theorem 17 Assume that the split feasibility prob-
lem (27) is consistent. In addition, if 0eC or C' is
closed convex cone. Let 0 < liminf, oAy, <
limsup,_ oo An < 2/||B||?>. Let the sequence
{xp} be generated by (30). Where the sequence
{6} C [0, 1] and the sequence {\,} satisfy the con-
ditions (C1)—(C4). Then the sequence {x,,} converges
strongly to a solution of the split feasibility problem
(27).

Proof: By the definition of the proximity function f,
we have

Vf(z) = B*(I — Projg)Bz,
and V f is Lipschitz continuous, i.e.,

IVf(x) = V)l < Lilz -yl

where I = ||BJ||?. Then the iterative scheme (30) is
equivalent to

Tnt1 = Opyh(xp)+ (I —0,A)Projo(I — A,V f)xy,.

Due to Theorem 15, we have the conclusion immedi-
ately.
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