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Abstract  In this paper, a new projection method for solving a system of nonlinear equations
with convex constraints is presented. Compared with the existing projection method for solv-
ing the problem, the projection region in this new algorithm is modified which makes an
optimal stepsize available at each iteration and hence guarantees that the next iterate is more
closer to the solution set. Under mild conditions, we show that the method is globally con-
vergent, and if an error bound assumption holds in addition, it is shown to be superlinearly
convergent. Preliminary numerical experiments also show that this method is more efficient
and promising than the existing projection method.

Keywords Projection method - Constrained system of nonlinear equations - Superlinear
convergence
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1 Introduction

Let F: R* — R" be a continuous nonlinear mapping and C be a nonempty closed convex
set of R”. Consider the problem of finding x € C such that

F(x)=0. (1.1)
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This problem finds applications in many fields such as power engineering [3,12], chemical
equilibrium systems and economic equilibrium problems [2,6].

For problem (1.1), a very popular method may be the Levenberg-Marquardt type methods
[4,9,15] whose superlinear convergence rate can be established under an error bound estima-
tion instead of the nonsingularity assumption. Different from the methods above, Maranas
and Floudas proposed a new type of solution method for a certain class of the problem by
introducing slack variables [5].

More recently, Wang et al. [11] established a projection type method for solving problem
(1.1) motivated by the fact that the projection method has made a good success in solving
such as linearly constrained optimization problems [1], variational inequalities [13] and non-
linear complementarity problems [8]. The numerical performances given in [11] show that
the projection method for solving problem (1.1) is really efficient and has strong stability. To
accelerate the convergence rate, in this paper, we would propose a modified version for the
method inspired by Solodov and Svaiter’s work for solving variational inequalities in [7]. The
main difference between these two algorithms lies in that the projection region is modified,
or more precisely, contracted, in the new version. Our theoretical analysis shows that this
modification makes that an optimal step-size could be taken at each iteration and therefore
guarantees that the next iterate is more closer to the solution set. Under the same conditions
as those in [11], we establish the global convergence and the superlinear convergence of the
proposed algorithm. Preliminary numerical experiments also show that this method is more
efficient and promising than the projection method in [11].

The remaining part of this paper is distributed as follows. In Sect. 2, we will summarize
some basic concepts and related properties which will be used in subsequent sections. The
description of the modified projection method and the global convergence will be given in
Sect. 3. The superlinear convergence of the method will be established in Sect. 4 and the last
section will present some numerical experiments.

2 Preliminaries

A mapping F: R" — R" is said to be monotone if
(F(x) = F(y).x=y)=0 Vx,yeR"

For a monotone mapping F, if (F(x) — F(y),x —y) = 0 iff x = y, then it is said to be
strictly monotone.

Let 2 be a nonempty closed convex subset of R”. Then for any x € R", its projection to
Q is defined as:

Polx] = argmin{|ly — x| | y € }.

The mapping Pg: R" — Q is called a projection operator.
One well known property of the projection operator is that it is nonexpansive, i.e., for any
x,y € R", it holds that

| Palx] — Palylll < llx — yll,
or more precisely,
I Polx] — PolyllI* < Ilx — yII* = [IPalx] — x +y — Palyll*. 2.1)

We also have the following properties on the projection operator (see [14,16]).
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Lemma 2.1 Let @ C R" be a nonempty closed convex subset. Then for all x € R" and
y e Q,

(Polx] —x,y — Palx]) = 0.

Lemma 2.2 Let Q2 C R" be anonempty closed convex subset. Forany x,d € R" anda > 0,
define x(«) := Pqo[x — ad]. Then (d, x(«) — x) is non-increasing with respect to a > 0.

Lemma 2.3 Let Q C R" be a nonempty closed convex subset. For any x € Q,d € R" and
o > 0, define ¥(«) := min{||y — x +oad|?| y € Q). Then V' () = 2(d, x(a) — x + ad).

3 Algorithm and convergence analysis

Now, we give a description of the modified projection method and then present its global
convergence analysis.

Algorithm 3.1

Step 0. Choose an arbitrary initial point X0 e, parameters yi,y2 > 0, A, 8 € (0, 1),
ko € [0, 1), and set k := 0.

Step 1. If F(x*) =0, stop. Otherwise, let iz = y1 | F (x*)||'/2, ox = min{xo, y2 || F (x*)||'/?}.
Take a positive semi-definite matrix Gy € R"*" and solve the following linear equations
with respect to x € R"

F(*) + (G + D (x — x5y =0 G.1)

approximately, i.e., find an approximate solution x* € R" to (3.1) such that the residual ¥
on the left-hand-side satisfies

751 < oxpella® — 5. (3.2)

Step 2. Find y* = x* + 1, (x% — x¥) satisfying that

(FO, 2 =34 = 20 — ol — 7412, (3.3)
where f; = ™ and my is the smallest nonnegative integer such that (3.3) holds.
Step 3. Compute x**! via
= Pepp X — g FOM)L, (3.4)
where
Hy = {x € R" [ (F(y"),x = ") =0}
and

L FOR, xh =5k

o =
‘ IFGRI2
Setk := k + 1 and go to Step 1.
Remark 3.1
(1) In the algorithm, a projection from R" onto the intersected set C N Hj needs to be

computed, i.e., procedure (3.4), at each iteration. Surely, if the domain set C has a special
structure such as a box or a ball, then the next iterate x;4 can easily be computed. If the
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domain set C is defined by a set of linear (in)equalities, then computing the projection is
equivalent to solving a strictly convex quadratic optimization problem. Furthermore, the
hyperplane Hj can be replaced by the following half space just as done in [7]:

H ={xeR"|(FG"),x —y") <0}

However, this would increase a little more cost in computation for the case that the domain
set C is defined by a set of linear equalities.

(2) It can readily be verified that the hyperplane Hj, strictly separates the current point x¥
from the solution set, denoted by S, if x* is not a solution of the problem. Thatis, S C H, .

(3) Compared with the projection given in [11], besides the major modification made
in the projection procedure in the last step, the values of some parameters involved in the
algorithm are also adjusted.

Before establishing the global convergence of Algorithm 3.1, we first give its theoretical
analysis and its theoretical comparison to the algorithm given in [11].

For Algorithm 3.1, if it terminates within finite steps, then we can obtain a solution of
(1.1). So, in the following analysis, we assume that Algorithm 3.1 always generates an infinite
sequence.

For k > 0 and @ > 0, we introduce the following projection point

F@) = Pelx* —aF(YM).
Then, for any solution point x* € S, by (2.1) and the monotonicity of F, we have

x (@) — x*)|? = | Pelx® — aF(yF)] — x*||?
< k= x* —aFO)|1? = lxh = 2K @) —aF 9|2
< [lxk — x*)12 = 20 (F (y%), xF — yK) + &? | F(55) |12
—[lx* — x*(@) — aF(y)|?

If we define
Pr(e) = 20(F (), x* — y5) + [Ix* = xF (@) —aFOH I — 2IIF NI,
then
¥ (o) — x* 1 < Ix* = x*|17 = ¢re(@).

This means that if we want to make the candidate iterate x (o) more closer to the solution set,
we can take the maximizer of function ¢ («) as the step size.
For the function ¢ (o), by Lemma 2.3, one has

¢; () = 2(F (YK, xk — y%) + 2(F (3%), x¥ (@) — x* + «F(y5)) — 2| F (59|
= 2(F (%), x* — yk) + 2(F (y%), x* () — x¥)
= 2(F(y%), xF (@) — y¥).
Thus, by the linear search procedure in Step 2, we have

¢} (0) = 2(F (y*), x* — y*)
= 24 (F (y%), x* — %K)

= 2011 = o) uilet — B2 G-
> 20(1 — o)k [lx* = y¥|I* > 0,
where the last non-strict inequality uses the fact that 7, < 1.
Consider the optimization problem
max{¢y () | = 0} (3.6)
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Since ¢ (0) = 0 and ¢ (0) > 0 by (3.5), we know that
max{¢y(x) | « > 0} > 0.

By Lemma 2.2, we know that function ¢/ () is nonincreasing and continuous with respect
to @ > 0. So, if the equation

Pr(@) =0

is solvable on & > 0 then its any solution coincides with the maximizer of problem (3.6).
The following conclusion tells us that the maximizer to problem (3.6) really exists.

Lemma 3.1 Suppose that the underlying mapping F is monotone. Then the equation ¢; (o) =
0 is solvable with respect to a > 0.

Proof 1tis easy to verify that (xk = oz]i F(¥¥)) is the projection of x*to hyperplane Hy. Thus,
for any o > a,l, it holds that

x* —aF(* e{x e R" | (FOM, x — ") <0

From (2) in Remark 3.1, we know that the set C N H,~ is nonempty. Hence, it can be readily
shown that there exists o satisfying o > e} > 0 such that

Pl = FOMT € (x e R" | (FGM) x =) <0).
From (3.5), we conclude that
Peld —0-FOM] € fx € R" | (FOGH. x =y > 0).
Thus, by the continuity of the projection, there exists oz,% € (0, ;) such that
) = Pelx* — o} FGM) e He N C,

which implies that 45,/( (a,%) = 0. This completes the proof. O

For the candidate iterate x* (@), if we denote the smallest positive solution of equation
¢;f (x) =0by ot,%, then it can be taken as an optimal stepsize for x (o). Compared with stepsize
a,, taken in Algorithm 3.1in [11], oz,% is longer and iterate x (a,%) is more closer to the solution
set than iterate x(oz,i) in theory. In this sense, a,% is an optimal stepsize. However, it is difficult
to take unless the domain set C has a special structure. The following proposition shows this
can be realized via the projection made in the last step of Algorithm 3.1, which also means
that the algorithm given in [11] and Algorithm 3.1 can be unified via x («).

Proposition 3.1 [10] Suppose that the underlying mapping F is monotone. Then
Pelx* = af F(M1 = Pepn X — o FGO)1.

Now, we turn to establishing the global convergence of Algorithm 3.1. To this end, the fol-
lowing assumptions are needed, which are the same as those givenin [11] for the convergence
of the algorithm in that paper.

Assumption:

(A1) The solution set S of (1.1) is nonempty;
(A2) The underlying mapping F is monotone;
(A3) For the positive semi-definite matrix sequence {Gy}, it holds that sup, |G|l < oo.
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Theorem 3.1 Suppose that Assumptions (A1)—(A3) hold. Then the sequence {x*} generated
by Algorithm 3.1 converges to a solution of (1.1).

Proof First we show the sequences {x*} and { yk} are both bounded.
From the above analysis, for any k > 0 and any x* € S, it holds that
IX*H — )2 = || Pelx® — g F(y9)] = x*|I?
< ok = X1 = (@)
< ok = X1 = ¢ ()
= Ilx* = x*11> = 204 (F(55), xF = 35) + (@) IF OO
—[lxk = x*(a}) — g FO) |12
< o = 1P = 200 (F(59), x5 = yK) + (@) IIF IR

Thus by the definition of oz,i, we have

(F(y), xk — yky2

k+1 *(2 k *12
7 = X7 < " = xF)7 =
IF ()12

. (3.7

which means that sequence {llx¥ = x*||} is contractive and thus sequence {x¥} is bounded.
Due to the monotonicity of F, (3.5) yields

(F(,x* = ) = 20 = ol = 4117,
By the Cauchy—Schwartz inequality and the choices of 1 and oy, the inequality above reads
IF GO = A1 = ko) yille® = YA

From the boundedness of {x¥} and the continuity of F, we know that sequence { yk} is also
bounded.

Now, we can show the global convergence of the sequence {x¥}.

Since F is continuous and sequence {y¥} is bounded, there exists a positive constant M
such that || F(yk) | < M for k > 0. It follows from (3.7) that
(FOM, xF =52

k+1 %2 k2 _
llx X = " = X7 "2

from which we deduce that
lim (F(y*), x* — y*)y = 0. (3.8)
k—o00
On the other hand, by (3.5) and the choices of o} and A, there exists a constant « > 0 such
that

(F(yF), 2% — 3%y > el — 7512
This, together with (3.8), yields that
lim #pkllx® — 25| = 0.
k— o0

Following the latter part of the proof of Theorem 2.1 in [11], we can obtain the desired
result. O
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4 Convergence rate

Throughout this section, we assume that x*¥ — x* ask — oo, where x* € S. To analyze the
convergence rate of Algorithm 3.1, the following additional assumption is needed.

Assumption:
(A4) For x* € S and sufficiently large &, there exist positive constants §, ¢; and ¢, such
that

cidist(x, S) < [|[F(x)|l, Vx e N(x*¥), 4.1)
and
IF(x) = F(y) = Ge(x = ) < callx — yI% Yx,y € NG&*,8), 4.2)
where dist(x, §) denotes the distance from x to solution set S, and
N(x*,8) :={x € R" | |x — x™|| <§}.
Under Assumption (A4), it is readily shown that there exists L > 0 such that
IF(x) — FO)I < Lllx — yl. Yx,y€NG&* ), 43)

which means that F is locally Lipschitz continuous. Also, if F is continuously differentiable
and F’ is locally Lipschitz continuous, then (4.2) holds with x = x¥ and Gy = F/(x%).
In order to prove the convergence rate of the algorithm, we need several technical lemmas.

Lemma 4.1 [17] Let G € R™™" be a positive semi-definite matrix and . > 0. Then

M) G +uD | < L
@ G +uD™'Gll < 2.

Lemma 4.2 Suppose that Assumption (A4) holds. For points x* and X* generated by Algo-
rithm 3.1, if x* e N(x*, l8), then there exists a positive constant c3 such that

1k — 35| < eadist(x*, S).
Proof Let %% € S be the closest solution to x¥. Then from x* € N (x*, %8), we conclude that

55— x* ) < %% — XK+ Ik — 2t <,

which means that ¥ € N(x*, §).
Thus, by (3.1), (3.2), (4.2), Lemma 4.1 and Assumption (A4), we have

% = %5 < Gk + e DTVF OO+ 11(Gre + DX
< Gk + i DF(EF) — F(x¥) — G@F — x9)1)
HI(Gr + me DT G = Z9 4+ I
< 2 llx* = JEP 200 = &)+ oxllxt = 7L
Hence,

2

(1 = op)|lxk — || < (7 xk — 25 + 2)dist(xk, S). (4.4)
i

From (4.1) and the choice of 1, it holds that

2

~ c2 . oM
2k — 24 = Zdistek, §) < 2L
k 225

, 4.5)
ani
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where M is the upper bound of {|| F (x*)||'/}.

Set ¢3 1= %. Then by (4.4) and (4.5), one has

lx* — 75| < exdist(xF, 9).

This completes the proof. O

Lemma 4.3 Suppose that Assumptions (A1)—(A4) hold. Then for all k sufficiently large,

(1) eallxk — 54 < | FOH)| < esllak — 34
(2) IF(xF) = Gr(xk — 39| < collx® — x5)1°/%;

where c4, cs, ce are all positive constants.

Proof For (1), the left-hand-side of the inequality follows directly from Lemma 4.2 and (4.1)
by setting ¢4 := c¢1/c3.
For the right-hand-side part, from (3.1), (3.2) and the triangle inequality, we have

I F R < 1(Gr + s EE = xF) |+ (1%
(G + e DINIEE = x|+ o pr |55 — xK|
es ||k — xk],

IATA

where the last inequality follows from Assumption (A3) and the choices of oy, k.
For (2), from (3.1), (3.2) and the triangle inequality, we have

I F (%) — Ge(xek — 76 < pgellxh — 559 + (174
< (14 o) llx* — 3|
< (L4 &)y |1 F (xR )112||xk — xF.

Using the right-hand-side inequality of (1) and setting ¢ := (1 + ko)yic.’” yield
IF () = Gex* = ¥ < collx® — 55|72,
This completes the proof. O

Lemma 4.4 Suppose that Assumptions (A1)—(A4) hold. Then for all k sufficiently large, it
holds that ty = 1. That is, y* = x*.

Proof From the fact that x*¥ > x* as k — 00, we know that {||F (x%)||} converges to 0 as
k — oo. From Lemma 4.3, we know that the sequence {llx¥ = %X} tends to 0 as k — oo.
So, ik € N(x*, ) for k sufficiently large. Hence it follows from (4.2) that

FE) = F(b) + Ge@ — 2 + R
with || R¥|| < ¢a]|x¥ — %¥|2. From (3.1), the above equality can be written as
F() = e =59 + 7 + RE. (4.6)
Hence,

(F(E%), x% — 3Ky = (ue ek — 25) + 7k 4+ RE xk — 35
> il = 2 = oppullt = P — ot =) @)
> (1 2=t (1 — opuliet - 72,
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By the first inequality in Lemma 4.3 and the choices of ux, ok, we know that for k sufficiently
large,
oo el =R alFehI?
(1 — o%) cay1 (1 — ko)

Since || f (x¥)|| = 0 as k — oo, then for k sufficiently large, we have

callx* — 3|

m(l—ox) — 7
which, in junction with inequality (4.7), implies that (3.3) holds with 7 = 1 for all &k suffi-
ciently large. This completes the proof. O

This conclusion tells us that we can assume that y* = x* for sufficiently large k in the
subsequent analysis.

Lemma 4.5 Suppose that Assumptions (Al)—(A4) hold. Set k= xk - oz,iF(yk). Then for
all k sufficiently large, there exists a positive constant ¢7 such that

55 — YK < epllak — 25372,

Proof Since ¥ is the orthogonal projection of x* onto Hy, then we have

14 = 541 = 1% = Kl sin 6 = [1x* — 7] sin 6, (4.8)
where 6y, is the angle composed by vectors (&% — xky and (yk —xky.
Since ¥% — x* = —oz,l F(y*) and y* — x* = ¥k — x¥, so the angle composed by a,l F(yH

and [y (x* — ¥%) is also 6. Now, we will give a bound estimation to the sine function.
From (4.6), we know that the three edges F (%), e (x* — 5%y and (ry + Ry) constitute a
triangle. From the geometry knowledge of sine function, we conclude that

‘ 7% + R¥|
sin @y < TS
||k X IIk -
otk Ik — XK + callxk — x|
e llxk — x|
ok — xK|
=or+——
Mk '
el F(R|
< pIFEHI2 4+ —
L, enlFGHIT
=yl F 5|12,

)/
Therefore by the right-hand-side inequality (1) in Lemma 4.3, we can deduce from (4.8)
that

5% — y5 || < pll F R 12k — k)
< cqllxh = K372,

1
where ¢7 := ncsz. This completes the proof. O
Lemma 4.6 Suppose that Assumptions (Al)—(A4) hold. Then for x* € S and all k > 0,

[k — x| < 175 — X
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Proof If ¥ € C, then x**! = %* and the assertion follows immediately. So, we can only
consider the case that ¥ ¢ C.
From Proposition 3.1,

K = polk — o} F(5)1.
Then for the hyperplane
Uk = {x € R" | (xF — g F(y¥) — x*1 x — XM = o).
From Lemma 2.1, we know that
CCU =={xeR"|(xf—a2FG*) —x1 x — k1) < o).

Combining this with the fact that S C H,” N C yields that S C U, N H, N C.
Define hyperplane

Vi i={x € R" | (ZF — xK x — X1y = o).
For any x € R" such that

(FOM, x —x*hy <0, (xF —afFOM — 1 x — 3% <o,

using inequality oz,% > oz,i, we can readily deduce that

(xk — allF()’k) _ kL ke <)
ie.,
(7 — Xkt — xk Ty <)
This implies that
U, "H_ NCCV, NH_ NC,

where V, is a half space defined similarly to H,” and U, .

Again from § C U, N H,_ N C, we conclude that S C V,” N H, N C.

Since hyperplane Hj, and hyperplane Vj are perpendicular, ¥ € HyN V,:“, e H NV
and § C V,_ N H, . Thus for any x* € S, we denote its projection to the line determined
by i* and x#+1 by x*, then x*+1 lies within the segment [x*, x*] and three points ikoxx x*
constitute a right triangle. By the triangle geometry property, we obtain the desired result and
this completes the proof. O

Now, we are at a position to state the main result in this section.

Theorem 4.1 Suppose that Assumptions (Al)—(A4) hold. Then the sequence {d ist(x*, S )}
Q-superlinearly converges to 0.

Proof From Lemma 4.3 and (4.3), for sufficiently large k, it holds that
&5 — x*|| < [k = x*|| + llee} F) |
< JlxF — x* |+ [lxF = xK
< lxk = x* | + [IFF) ) /ea
< (14 L/es)llx* — x*|,
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from which we deduce that || ¥¥ —x*|| — 0 ask — oo. Thus, ¥ € N (x*, 8) for k sufficiently
large, and from (4.2), we have
IF GO < |1F(xF) — G — x9)|| + |5 — xF)12
< NFER) = Gk = 391+ Gk GF = Z9) || + coll 2 — Xk
IF(x%) = Gr(xF = )| + mmaxIF — y¥ | + caflak — x5
collxk — 132 + Tmaxcrllxk — ZK[32 + ool xF — 3512,

IA

A

where tmax = supy |G|l and the last inequality follows from the second conclusion in
Lemma 4.3 and from Lemma 4.5. So, there exists a positive constant cg such that

IFGE)I < eglla® — 55172, (4.9)
On the other hand, by Lemma 4.6, one has

dist(x**1, §) = infyegllx* 1 — 5|
< infyeg || ¥ — s
= dist(z¥, S).

Hence, from (4.1) we have
cidist(x* L, ) < |[FEH)). (4.10)
Then from (4.9), (4.10) and Lemma 4.2 we have
crdist(x* 1, 8) < [FGEN)|| < cglla® — ZFP72 < codist?2 (x4, 8),
3/2

where c¢g := ¢3'“cg. This means that the sequence {dist(x*, $)} Q-superlinearly converges
to 0. O

5 Preliminary numerical experiments

In our numerical experiments, all examples used in this section were tested in [11]. Just as
done in [11], we take G = F’(x*) and use the left division operation in MATLAB to solve
the system of linear equations (3.1) at each iteration. In this sense, the subproblem is solved
with a higher accurate for all k (i.e., k9 = 0). Other parameters used in the algorithm are set
as A = 0.95, 8 = 0.6 and y; = 1. We choose || F(x¥)|| < 107° as the stop criterion. All
codes are written in MATLAB 6.5 and run on a PIV 2.0 GHz personal computer.

For convenience, we denote the projection algorithm proposed in [11] by Alg-P and the
modified projection algorithm in this paper by Alg-MP. Certainly, the numerical comparison
of these two algorithms is the focus of this section. So, the computation of Alg-P will be
repeated here.

Example 5.1 The mapping F is taken as F(x) = (fi (x),...,fn(x))T, where fij(x) =
e —1,i=1,...,nand C = R}.

It is obvious that the mapping F is strictly monotone and this problem has a unique solu-
tion x* = (0, ..., 0). For initial point x%=(,...,1), Table 1 gives the numerical results
by Alg-P and Alg-MP with different dimensions, where the unit of running time of CPU is
second and Iter. denotes the iteration number when the algorithm terminates.
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Table 1 Numerical results of Example 5.1

Dimension 8
Alg-P Iter. 43

Running time 0.20
Alg-MP Iter. 4

Running time 0.04

16
45
0.26

0.04

32 64
46 47
0.32 0.37
4 4
0.04 0.04

128 256
48 49
0.75 4.01
4 4
0.15 L11

Example 5.2 Let the domain set C and the mapping F be, respectively, taken as

5

C:[xeR5 inzlo, x>0,i=1,2,...,5

i=1

and

F(x) = pD(x) + Mx + q + qo,

where M is a5 x 5 asymmetric positive definite matrix whose entries are randomly generated
in (=5, 5), the vector ¢ is generated from a uniform distribution in the interval (—10, 10)
and D;(x) = arctan(x; — 2),i = 1,2, ..., 5. The parameter p is a constant. g is a constant

vector which guarantees that the equation F'(x) = 0 has solutions over C.

For this problem, Table 2 gives the numerical results for o = 100 and p = 200 by Al-10,
respectively, while Table 3 gives the numerical results for p = 100 and p = 200 by Alg-MP,

respectively.

Table 2 Numerical results of Example 5.2 by Alg-P

Initial point Iter. Running time [1E )
(25,0,0,0,0) 14 0.10 128 x 1077
p =100 (10,0,0,0,0) 12 0.09 1.98 x 1077
(10,0,10,0,10) 13 0.10 1.13x 1077
(0,2.5,2.5,2.5,2.5) 10 0.09 1.77 x 1077
(25,0,0,0,0) 14 0.11 2.81x 1078
p =200 (10,0,0,0,0) 12 0.11 278 x 1078
(10,0,10,0,10) 13 0.10 225% 1078
(0,2.5,2.5,2.5,2.5) 10 0.09 8.74 x 1077
Table 3 Numerical results of Example 5.2 by Alg-MP
Initial point Iter. Running time IE*)|
(25,0,0,0,0) 11 0.06 4.45 x 10710
p =100 (10,0,0,0,0) 8 0.04 458 x 1078
(10,0,10,0,10) 9 0.06 494 x 10710
(0,2.5,2.5,2.5,2.5) 6 0.04 1.15x 1077
(25,0,0,0,0) 11 0.06 1.04 x 1072
p =200 (10,0,0,0,0) 8 0.04 3.71x 1077
(10,0,10,0,10) 8 0.06 831 x 1077
(0,2.5,2.5,2.5,2.5) 6 0.04 6.92 x 1079
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Table 4 Numerical results of Example 5.3 by Alg-P

Dimension 10 20 30 40 50 60 70 80 90 100
Iter. 29 33 38 42 43 47 52 54 58 60
Running time 0.14 0.17 0.18 0.34 0.40 0.51 0.78 1.01 1.32 1.57

Table 5 Numerical results of Example 5.3 by Alg-MP

Dimension 10 20 30 40 50 60 70 80 90 100
Iter. 8 8 8 8 8 8 8 9 9 9
Running time 0.06 0.07 0.12 0.17 0.21 0.28 0.40 0.57 0.68 0.73

Table 6 Numerical results of Example 5.4

Initial point Tter. Running time 1F ™)
(0,0,0,0) 16 0.14 6.12x 1077
Alg-P (3,0,0,0) 16 0.14 6.69 x 1077
(1,1,1,0) 29 0.26 8.52 x 1077
(0,1,1,1) 57 0.51 8.41x 1077
(0,0,0,0) 13 0.09 1.21 x 1078
Alg-MP (3,0,0,0) 12 0.09 8.43 x 1079
(1,1,1,0) 13 0.10 4.01x107°
(0,1,1,1) 15 0.11 9.11 x 1077

Example 5.3 Let C = R’ and the mapping
F(x) = D(x) + Mx + g + qo,

where D(x) and Mx + g are the nonlinear part and the linear part of F (x), respectively. The
matrix M = AT A + B, where A is an n x n matrix whose entries are randomly generated
in the interval (—1, 1) and a skew-symmetric matrix B is generated in the same way. The
vector ¢ is generated from a uniform distribution in the interval (—500, 500). In D(x), the
nonlinear part of F(x), the components are D;(x) = a; * arctan(x;) and a; is a random
variable in (0, 100). go is a regular vector.

Tables 4 and 5 report the average results for n from 10 to 100 with the initial points
randomly generated in (0, 1) by Alg-P and Alg-MP, respectively.

Example 5.4 Let

.X'3
10 00\ /x ; ~10
o1 c1 o) m x3 I
FO=lo1 1olfx] || -3
00 00/ \x 0
2x2

and the constraint set C be taken as

C:[xeR4
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This problem has the unique but degenerate solution x* = (2,0, 1, 0)”. The numerical
results of Alg-P and Alg-MP are given in Table 6. Note that the algorithm in [11] requires
more iterations for approximating a solution for some starting points than Algorithm 3.1.
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