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Abstract

We propose a proximal point method for quasiconvex pseudomonotone equilibrium
problems. The subproblems of the method are optimization problems whose objective
is the sum of a strongly quasiconvex function plus the standard quadratic regulariza-
tion term for optimization problems. We prove, under suitable additional assumptions,
convergence of the generated sequence to a solution of the equilibrium problem, when-
ever the bifunction is strongly quasiconvex in its second argument, thus extending the
validity of the convergence analysis of proximal point methods for equilibrium prob-
lems beyond the standard assumption of convexity of the bifunction in the second
argument.

Keywords Proximal point algorithms - Equilibrium problems -
Pseudomonotonicity - Quasiconvexity - Strong quasiconvexity

1 Introduction

Equilibrium problems were introduced in the pioneer work of Ky Fan [9] and deeply
studied along the years (see [3,6,10,17,28,33] among others). They encompass sev-
eral problems found in fixed point theory, optimization and nonlinear analysis, like
minimization problems, linear complementary problems and variational inequalities.
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Equilibrium problems have been studied deeply in the last decades, with emphasis
on existence results and optimality conditions, especially in the convex case. In the
nonconvex case, some recent existence results and necessary and sufficient optimal-
ity conditions have been established (see [6,10,33]). Moreover, in [18], the authors
prove an existence result for the pseudomonotone equilibrium problem in the general
quasiconvex case.

Proximal point algorithms, introduced for dealing with maximal monotone opera-
tors and convex problems in [29,30,37], have been extended to equilibrium problems in
the convex case (see [4,7,21,24-26,32,36] among others). Some of these algorithms
assume a generalized monotonicity notion on the bifunction, but none of them has
weakened the assumption of convexity of the bifunction in its second argument.

In this paper, we propose a proximal point type algorithms for solving pseudomono-
tone equilibrium problems, which allows us to relax the convexity assumption. More
specifically, we demand strong quasiconvexity, rather than convexity, in the second
argument of the bifunction. Additionally, we show that the convergence analysis of
another well-known proximal point method for equilibrium problems, presented in
[21], holds under the assumption of strong quasiconvexity, instead of convexity, in the
second argument of the bifunction.

At this point, it is appropriate to discuss the relevance of extending the analysis
of the proximal point algorithm to the case of quasiconvex bifunctions, rather than
plainly convex ones.

In the first place, quasiconvexity is a notion with a very simple and geometric appeal:
while convex functions are those with a convex epigraph, quasiconvex functions are
those with convex sublevel sets, so that to some extent both notions are equally natural.

In the second place, a substantial number of applications deal with quasiconvex
functions which are not convex. We mention three of them.

A typical class of quasiconvex functions appears in fractional min—-max program-
ming, where the objective function is the maximum of quotients with nonnegative
convex numerators and positive concave denominators. These functions are quasi-
convex, and no transformation is known which turns these problems into convex
ones. Instances of problems of these types in Economic Theory, Financial Theory and
Approximation Theory (in the sense of Chebyshev discrete rational approximation)
can be found in [12, Sect. 4].

Another class of quasiconcave functions can be found in Economic Theory, and
consists of the utility functions of consumers who maximize their utility under budget
constraints. Such utility functions are quasiconcave under very natural assumptions on
the consumer’s preferences, while preferences which produce concave utility functions
turn out to be quite artificial; see, e.g., [31].

A third class of quasiconvex functions appears in a very natural way in Location
Theory, see [8, Chapter 6].

The structure of the paper is as follows. In Sect. 2, we set up notation, preliminaries
and basic definitions related to generalized convexity, generalized monotonicity and
asymptotic analysis. In Sect. 3, we analyze the assumptions that we will assume along
the paper and we propose our proximal point algorithm, based on the usual regular-
ization for the optimization case, applied to the bifunction in its second argument.
After proving the usual properties of the generated sequence, we establish sufficient
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conditions which ensure the convergence of the generated sequence to a solution of the
pseudomonotone equilibrium problem, assuming strong quasiconvexity in the second
argument of the bifunction. We also show that the convergence results for a method
which uses another regularization term for the bifunction presented in [21], still hold,
assuming strong quasiconvexity of the bifunction in its second argument. Finally, in
Sect. 4 we present examples of equilibrium problems which satisfy our assumptions.

2 Preliminaries and Basic Definitions

The inner product of R” and the Euclidean norm are denoted by (-, -) and ||-||, respec-
tively. Let K be a nonempty set in R"; its closure is denoted by cl K, its boundary
by bd K, its topological interior by int K and its convex hull by conv K. We denote
Ry = [0, +oo[ and Ry =]0, +ool.

Given any x, y, z € R" and any ¢ € R, the following relations hold:

(6 =2y —x) = ol =yl — Sl — 21 = 2y — 5], @.1)
2 2 2
Ix + (1 =Oyl* = ¢llxl> + A = Olyl* = ¢ = Ollx = ylI*. (22)

Given any extended-valued function # : R* — R := R U {400}, the effective
domain of # is defined by dom /& := {x € R" : h(x) < +o0}. Itis said that & is proper
if dom % is nonempty and /(x) > —oo for all x € R”". The notion of properness is
important when dealing with minimization problems.

We denote asepi := {(x, 1) € R" xR : h(x) < t} the epigraph of &, as S (h) :=
{x € R" : h(x) < A} the sublevel set of & at the height 1 € R and as argming./ the
set of all minimal points of . A function /4 is lower semicontinuous (Isc henceforth)
at x € R” if for any sequence {x;}x € R" with x; — X, h(xX) < liminfy_, {  h(xg).
Furthermore, the current convention supy i := —o0 and infy i := 400 is adopted.

A function & with convex domain is said to be:

(a) convex if, given any x, y € dom %, then
h(x + (1 —=A)y) < Ah(x) + (1 = h(y), Vi €[0,1]; (2.3)
(b) semistrictly quasiconvex if, given any x, y € dom &, with h(x) # h(y), then
h(Ax + (1 — A)y) < max{h(x), h(y)}, YA €]0, 1[; 2.4
(c) quasiconvex if, given any x, y € dom h, then
h(Ax + (1 —A)y) < max{h(x), h(y)}, YA € [0, 1]. (2.5)

It is said that & is strictly convex (resp. strictly quasiconvex) if the inequality in
(2.3) (resp. (2.5)) is strict.
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Note that every (strictly) convex function is (strictly) quasiconvex and semistrictly
quasiconvex, and every lsc and semistrictly quasiconvex function is quasiconvex (see
[5, Theorem 2.3.2]). The continuous function z : R — R, with &(x) := min{|x]|, 1},
is quasiconvex without being semistrictly quasiconvex. Recall that

h is convex <= epih is a convex set;

h is quasiconvex <= S, (h) is a convex set for all A € R.

For algorithmic purposes, the following notions from [35] are very useful (see also
[1,38,39]). We use the notation of [2, Definition 5.16] for simplicity.
A function & with a convex domain is said to be:

(a) strongly convex ondom # if there exists y € ]0, +oo[ suchthatforallx, y € dom &
and all A € [0, 1], we have

h(ky + (1 = A)x) < Ah(y) + (1 = Mhx) — A1 - )»)gllx —yIP, @26

(b) strongly quasiconvex on dom # if there exists y € ]0, +oo[ such that forall x, y €
dom /4 and all A € [0, 1], we have

h(ky + (1 = M)x) < max{h(y), h(x)} — A(1 — k)%llx -y’ @

In these cases, it is said that A is strongly convex (resp. quasiconvex) with modulus
y > 0. Note that every strongly convex function is strongly quasiconvex with the
same modulus, and every strongly quasiconvex function is strictly quasiconvex. The
Euclidean norm h1(x) = |/x| is strongly quasiconvex on any bounded convex set
K < R”" (see [23, Theorem 2]) without being strongly convex, and the function
hy : R — R given by hp(x) = max{+/[x], 2} is semistrictly quasiconvex without
being strongly quasiconvex.

Summarizing (quasiconvex is denoted by qcx):

strongly convex = strict convex — convex = qcx
U 4 4
strongly qcx = strict qcx == semistrictly qcx
U
qecx

The function /4 : R* — R given by h(x) = /||x|| is strongly quasiconvex on every
bounded and convex set (see [27;Theorem 16]).
A proper function # : R" — R is said to be:

(i) 2-supercoercive, if

. (x)
lim inf 3
||lx||— 400 ||x||

> 0, (2.8)
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(ii) supercoercive, if

h
im & = +00, 2.9)
lxl|—+oo |lx||
(iii) 1-supercoercive, if
h
lim inf ﬁ > 0, (2.10)
lxll—+oo |lx]|
(iv) coercive, if
lim h(x) = +oo. (2.11)

||x||— 400

or equivalently, if S; (1) is bounded for all 1 € R.

Clearly, (i) = (ii) = (iii) = (iv), but the converse statements do not hold.
Indeed, the function 4 (x) = |x|3/? is supercoercive without being 2-supercoercive, the
function h(x) = |x| is 1-supercoercive without being supercoercive and the function
h(x) = 4/x is coercive without being 1-supercoercive.

Recently, it was proved in [27] that every strongly quasiconvex function is 2-
supercoercive, namely,

Lemma 2.1 ([27, Theorem 1]) Let K be a convex set in R" and h : K — R be a
strongly quasiconvex function. Then, h is 2-supercoercive (in particular, supercoer-
cive).

As a consequence, every Isc and strongly quasiconvex function has exactly one
minimizer on every closed and convex subset K of R” (see [27, Corollary 3]). There-
fore, Lemma 2.1 is useful for analyzing proximal point algorithms for classes of
quasiconvex functions (see [27]).

Let K be a closed and convex set in R” and 4 : R” — R be a proper function with
K C dom h. Then, the proximity operator on K of parameter 8 > 0 of & at x € R"
is defined as Proxg;, : R" = R" where

. 1
Proxgp (K, x) = argmin, g {h(y) + ﬁ”y — x||2} . (2.12)

If K = R", then Proxg, (R", x) = Proxg; (x).
The properties of proximity operators are essential for studying proximal point
algorithms. In the quasiconvex case, the following result was obtained in [27]. We

remark that if 7 is strongly quasiconvex, then y > 0, and if & is quasiconvex, then
y =0.

Lemma 2.2 ([27, Proposition 7]) Let K be a closed and convex setin R", h : R" — R
be a proper; Isc, strongly quasiconvex function with modulus y > 0 and such that
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K Cdomh, B > 0andx € K. Ifx € Proxg, (K, x), then

- Lk M .
h(x) —max{h(y), h(x)} < B(X —Xy-—X+z7 (E —v +M/> Iy —xI°,

VyeK,Vaelo1]. (2.13)

For analyzing our algorithms, the following result due to Opial [34] will be useful:

Lemma 2.3 Let {x}; be asequence inR". If there exists a nonempty closed set S € R"
such that:

(a) for every z € S, we have limy_, 4o0||x* — Z¥|| exists;
(b) any cluster point of {x*} belongs to S;

Then, there exists x € S such that xk - %

Given a nonempty set C in R” and a bifunction f : R* x R" — R, f is said to be:

(i) monotone on C, if for all x, y € C, we have

S+ f(y,x) =0. (2.14)
(i1) pseudomonotone on C, if for all x, y € C, we have
fx,y) 20 = f(y,x) <0. (2.15)
(iii) quasimonotone on C, if for all x, y € C, we have
fx,y) >0 = f(y,x) <0. (2.16)

Every monotone bifunction is pseudomonotone, and every pseudomonotone bifunc-
tion is quasimonotone. The reverse statements are not true in general (see, for instance,
[15D).

Now, we recall the following asymptotic function, introduced in [18] for proving
existence results for pseudomonotone equilibrium problems in the quasiconvex case
(see [11,16] for the minimization problem). Note that the definition refers to the second
argument of f.

Definition 2.1 Assume that the bifunction f satisfies that f(x, x) = O forall x € K.
The g-asymptotic function of f atu € K is defined as:

fqoo (&) := sup sup —f(y’ y + 1) .

2.17
yeK t>0 t ( )

Clearly, /°(0) = 0.If f(y, y+1tu) = h(y +1tu) —h(y), then forevery u € R" we
have fq°° = hf;o, which is the g-asymptotic function for the scalar case (see [11,16]).
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If & is Isc and convex, then f7° = hg® = h> coincides with the usual asymptotic
(recession) function from convex analysis:

h™(u) := sup h(y +tu) — h(y) — lim w (2.18)
>0 t t—+00 t
For each x € K, we extend f(x, -) to the whole R" by setting f(x,y) = 400 if
y € R"\K. Hence, if u ¢ K, then f*(u) = +o0.
For additional results on strongly quasiconvex functions, generalized convexity and
generalized monotonicity, refer to [5,15,23,27,38,39].

3 A Proximal Point Algorithm for Equilibrium Problems

Let K be a closed and convex set in R” and f : K x K — R be a bifunction. The
equilibrium problem is defined by

findx e K: f(x,y)>0, VyeK. 3.1)

Its solution set is denoted by S(K, f).
We discuss next the assumptions on the equilibrium problem which will be used in
the analysis of our algorithm.

(A1) For every x € K, the function f(x, -) is Isc, and for every y € K, the function
f(,y)isusc.

(A2) f is pseudomonotone on K.

(A3) f islsc (jointly in both arguments).

(A4) Foreveryx € K,thefunction f(x, -) is strongly quasiconvex on K with modulus
y > 0.

(AS) f satisfies the following Lipschitz condition: There exists > 0 such that

Fo D = fe = FD <0 (e =y + Iy =2?). Yy, z € K.
(3.2)

(A6) The Lipschitz constant n and the modulus of quasiconvexity y are such that
12n < y.

We will state an additional assumption, which is standard in the theory of equi-
librium problems. In our case, it is a consequence of (A2) and (AS), as shown in
Remark 3.1(i), so that we chose to exclude it from the basic list, in order to avoid
redundant hypotheses. We’ll use it in some intermediate results which do not require
(AS5).

(A0) f(x,x)=0forallx € K.
We mention that (A1), (A2) and (A3) are rather standard assumptions in the lit-
erature on our subject. On the other hand, (A4), (A5) and (A6) substitute for the
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standard hypothesis of convexity of f in its second argument, and are specific to our
presentation.
We discuss next these assumptions.

Remark 3.1 (i) Note that (A2) and (AS) imply (A0). Indeed, setting x = y = z in
(AS5) gives f(x,x) > 0. On the other hand, (A2) implies f(x,x) < 0, so that
f(x,x)=0forall x € K.

@Gi) If f(x,y) =(T(x),y — x), where T : K — R”" is a L-Lipschitz and continuous
operator with L > 0 (i.e., |[T(x) — T(y)|| < L||lx — y|| forall x, y € K), then f
satisfies (3.2) with constant n = % Indeed, for all x, y, z € K, we have

FaN+ 00— fx20=—Ty —Tk),y—z)=-2nlly —x|llly —zI
= = (Ily = xI2+ Iy = 2I1%).

(iii) It is relevant to exhibit instances of equilibrium problems which satisfy (Ai) (i =
1,2,3,4,5,6). We present them in Sect. 4.

We recall the following existence result, which will be useful in the sequel; other
existence results for classes of nonconvex equilibrium problems may be found in
[6,18,28,33].

Lemma 3.1 ([18, Theorem 3.1]) Suppose that K is a closed and convex set, that f
satisfies (Ai) withi = 0, 1, 2, 4 and that for every x € K, f(x, ) is quasiconvex (in
particular, strongly quasiconvex) on K. IffqOO (u) > Oforallu #0,then S(K, f) 0
and compact.

We emphasize that fqOo (u) > O for all u # 0 does not imply that f is coercive on
the second argument as the function f(x, y) = h(y) — h(x) with & : R* — R given
by h(x) = ]J“r’ﬁi” shows.

Next we present our algorithm, where at each step we use the standard proximal
point method for optimization, applied for minimizing the bifunction f in its second
algorithm, with the first argument taken as the previous iterate.

The precise statement of Algorithm 1 is given below:

Algorithm 1 PPA-1 for Strongly Quasiconvex EP’s

Step 0. Take xleK, k=0anda sequence {fi}reN € R+ bounded away from 0.
Step 1. Takek =k + 1, and

x**1 € argmin, g (f(xk,x) + Lnxk —tz) . (3.3)
2Bk

Step 2. If xkT1 = x| then STOP: {xk} = S(K, f). Otherwise, go to Step 1.

We mention that (3.3) is just the iterative step of the standard proximal point method
for optimization applied to the function f* defined as f*(y) = f(x*, y). As a first
result, we have:
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Proposition 3.1 Ler K be a closed and convex set in R and suppose that f satisfies
(A0), (A1), (A2) and (A4). Then, S(f, K) is a singleton.

Proof By (A1) and (A4), f islsc and strongly quasiconvex in its second argument. We
conclude from Lemma 2.2 that f is Isc and 2-supercoercive in its second argument.
Hence, fqoo(u) > 0 for all u # 0. Therefore, S(K, f) is nonempty and compact by
Lemma 3.1.

Now, take x1, xp € S(K, f) with x1 # xp, then f(x1,x2) > 0and f(x2,x1) > 0.
By pseudomonotonicity, f(x2,x;) = 0. Using (A0) and strong quasiconvexity of
f(x2,-), we get f(x2, %) < 0, a contradiction. Therefore, S(f, K) is a singleton.

(]

Now, we validate the stopping criteria.

Proposition 3.2 Let K be a closed and convex set in R", { By }i be a sequence of positive
numbers, {x*};. be the sequence generated by Algorithm 1 and suppose that f satisfies
(A0), (A1) and (A4). If x*t1 = x*, then x* € S(K, f).

Proof If x¥*! = x* then it follows from (3.3) that

1 1
FOR Y ik = 2 < fR )+ xF = x)? Ve K

2Bk 2Bk

1
= 0< f(x*,x)+ ﬁﬂxk —x|? Vx eK. (3.4)
k

Take x = Ay + (1 — A)xF with y € K\{x} and 1 € [0, 1]. Since f is strongly
quasiconvex with modulus y > 0 in its second argument,

k k 1 k 2
0=< f&x", 2y + A =2)x") + — A" =l
2Bk
k AL A k 2
< max{f(x ,y),0}+§ ﬂ——y+ky lx* = ylI*, Vye K, YA €]0,1].
k

Since {Bi}x is a positive sequence bounded away from zero, we take A such that

0<A< 1-@}3];:)/ for all k € N. Then, é‘—k —y + Ay < 0 for all k, thus,
0 < max{f(x*,y),0} = f(x*, y), ¥y € K\{x*},
ie,x* e S(K, f). O

In the case when x*+! * x*, we have the following result.

Proposition 3.3 Let K be a closed and convex set in R", {By}x a sequence of positive
numbers, {x*} the sequence generated by Algorithm 1, and suppose that f satisfies
(Ai) withi =0, 1, 2. If x**1 £ xK then f(xF, xk*1) < 0.

Proof Take x = x¥ in (3.4) and the result follows. O
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Remark 3.2 If h : R" — R is a Isc and strongly quasiconvex function with modulus
y > 0, then taking f(x, y) = h(y) — h(x), we recover [27, Proposition 8] and [27,
Theorem 15], from Propositions 3.2 and 3.3, respectively.

For establishing the boundedness of the sequence {x¥}; generated by Algorithm 1,
we start with the following result.

Proposition 3.4 Let K be a closed and convex set inR", { By }i be a sequence of positive
numbers, {x*};. be the sequence generated by Algorithm 1 and suppose that f satisfies
(Ai) withi = 1,2,4,5. Take x € S(K, f). Then, for every k € N, at least one of the
following inequalities holds:

1
( +zyﬁk> L e e e LMt (35)
1 ! !
( + V,Bk _ 77) ||xk+1 _EHZ < —”)Ck _7”2 _ <_ _ n) ||xk+l _ kaZ.
8Bk 4B 4B
(3.6)

Proof Since f satisfies (Ai) withi = 1,2,4,5, f satisfies (A0), thus S(K, f) is a
singleton by Proposition 3.1. Then, applying Lemma 2.2 with y > Oto f as a function
of its second argument, in step (3.3) for k + 1, we have

PO ) —max (£ 5, FGH ) < 2 )
k

A k12
+3 ﬂ_—y+ky Jlx —x*F%, Vx e K, Vael[0,1]. (3.7
k

Taking x =X € S(K, f) in Eq. (3.7) with y > 0, we have

’

Fk ) — max( £k, Y, Fok. ) < ﬁi<xk+1 kT - gkt
/

A A
+= (— —y +Ay) I+ = %%, v e [0, 1].
2 \ Br

We consider two cases:
() If f(F, x5 > f(x*, %), then

1/
0< — (M —xk x— x4 = <— —y +ky> x5 — %)%, VA €10, 1].

1

Bk 2\ Bk

Taking A = % and using (2.1),

| | 1

vyt e < Lk Cxpe = Lkt k2,

2Bk Bk Bk

L+yBe k1 —p2 k=2 k1 k2
= TIIX+ e R E e e P | o
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and the inequality (3.5) hold.
(i) If f(x%, x*t1 < f(xF, %), then

A A A
0< E(xk“ — %t 4+ 2 (E —y +Ay> [k — 52

+ fOR ) = Ot
Akl ko= kA <A k4l —p2
< —@TT =X X —=xT )+ | = —yF+Ay )X =X
Bk 2 \ Bk
+ PO E) 4 (I = K2 - R,

where the last inequality follows from assumption (AS5). Furthermore, since X €
S(K, f) and f is pseudomonotone, f (x**1, ¥) < 0, so that

A _ Af A _
E(xk-‘rl _xk’x —Xk+l> + E (E -y +)\-J/) ”xk-i-l _x||2

o (I =P - F) Ve (0,10,

0=

Using (2.1), we have

A _ AL A 1 —
0 < |l =X + 5 (— —y+iy - —) =2
2Bk

2 \ B B
A _
— 2_ﬂk||xk+l _ xk”Z + n (”.Xk+l _ xk||2 + ”.X'k+1 _ x”z) , V)\. c [O, 1]
Take A = % Then,
14 ypBk _ 1 _ 1
(— o L e e e [t/ BRI o
8Bk 4B 4B
and (3.6) hold.
Therefore, for every k € N, at least one among (3.5) and (3.6) holds. O

In the following proposition, we present sufficient conditions for the boundedness
of the sequence {x*}; generated by Algorithm 1.

Proposition 3.5 Let K C R” be a closed and convex set and suppose that assumptions

(Ai) withi = 1,2, 4,5, 6 hold. Assume that {Bi}x C ]ﬁ, ﬁ[. Then, the sequence

(x*Y generated by Algorithm 1 is bounded.
Proof First note that Assumption (A6) ensures that +8n < 4%7, so that the prescribed
choice of the regularization parameters fj is possible. In view of Proposition 3.1,

S(K, f)isasingleton. Take {x} = S(K, f).Then, forevery k € N, by Proposition 3.4,
one among (3.5) and (3.6) holds. We have two cases:
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(1) Suppose that Eq. (3.5) hold. Since B > W > = for all k, we have

1+
I = x)? < Tyﬂ"uxk“ — %)% < [Ixk — )% (3.8)

(i1) Suppose that Eq. (3.6) hold. Since 8 < 4%, we have

1 1 1
<+—y’3" - n) 5 —F )2 < — Ik =3 - (— — n) [l* Tt — Xk
8B 4,3k 4Bk

IA

—IIx — x|

4B

. 1 1 .
Since By > =8 >y for all k, it follows that

1 1
A (—+ vBe _ n) b+ — )P

4By 8Bk
IL+yBr  vB—1 _ 1 _
> ( - x* ! — %)% = — I — 5%,
8Bk 8Bk 4Bk
Then,
J* T — %)% < |IxF - 3% (3.9)

Therefore, in both cases the sequence {||x* — X ||}« is nonnegative and nonincreas-
ing, hence is bounded. It follows that the sequence {x*}; is also bounded. O

Our first main result, which shows that the sequence generated by Algorithm 1
converges to a solution of problem (3.1), is given next.

Theorem 3.1 Let K C R” be a closed and convex set in R". Assume that {B}x C

]y 187; 4,][ and that assumptions (Ai) withi = 1,2,3,4,5,6 hold. Let {xk}k be the

sequence generated by Algorithm 1. Then, {(x*} converges to a point € S(K, f).

Proof The sequence {x*}; is bounded by Proposition 3.5. Let ¥ € K be any cluster
point of {xk }k, so that there exists a subsequence {xki}g - {xk }x such that ke > ®
as £ — —+oo0. It follows from step (3.3) that

1
R DY =T < f R ) I XA Ve K
f 2Bk f 2,3k

= fk, K < rik, x)—i-ﬂnx —x|?, Vx €K.
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Take x = Ay + (1 — A)x with y € K and A € [0, 1]. Then,

1

FOR Y < f Ay + (0 - 03) + mnx(x" — )+ A =0EF-D)?
A1 — A Y
< max( £, ), fok o) - 2P gy s
I T S € NN PN R € Bes) SN
g K I+ I R 251l
A 1
=max{f(x,y), FGE D)+ @ — x5y = %) + —x* =7
Br 2Bk
+&<i_y+xy)||y—3c‘||2,VyeK,Vke[O,l].
2 \ Bk

For the sake of a shorter notation, define f := +8' Replace k by k; in the previous
. .. . . L y—en .
inequalities. Then, taking lim sup,_, | ., and using Assumption (A3), we have

0= f& % <liminf £k, x**1) < limsup f(xke, xketh)
£—+00 {—+00

- A A ~
SmaX{f(x,y),0}+§(E—V+)»V> ly =% ¥yeK, ¥ielo1].

Since y > 0, we take A < lf—;y Then, (% —y + Ay) <0. Thus,

0 <max{f(x,y),0} = f(x,y), ¥y e K\{x}.

Therefore, X € S(K, f).

Since f is strongly quasiconvex in its second argument, S(K, f) is a singleton by
Proposition 3.1. Thus, the whole sequence {xk}k converges to X € S(K, f) and the
proof is complete. O

In particular, we recover [27, Theorem 15], which establishes convergence of the
proximal point algorithm for minimizing problem of strongly quasiconvex functions,

as we show next.

Corollary 3.1 Let K be a convex and closed set in R", h : R" — R be a Isc and
strongly quasiconvex function on K with modulus y > 0 and {By}r be a sequence of
positive numbers bounded away from 0. Let us consider the problem:

min i (x), (3.10)

xek

and the bifunction f : K x K — R given by:
fu(x,y) :=h(y) —h(x), Vx,y € K. (3.11)
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Then, the sequence {x*}i, generated by Algorithm 1 applied to fy,, converges to the
unique minimizer of h in K.

Proof Note that for f;,, assumptions (A2) and (A4) hold immediately. Furthermore,
since h is Isc, fj is Isc on its first argument and usc on its second argument, so
assumption (A1) holds, which easily entails that (A3) also holds. Finally, by definition
of fj,, we have

fnx,2) = frn(x, ») = fr(y, 2) = h(z) — h(x) — (h(y) — h(x)) — (h(z) — h(y)) =0,

i.e., assumption (AS5) holds with n = 0, and hence assumption (A6) also holds, since
y > 0. Hence, all assumptions needed for our previous results are valid in this case.
Therefore, it follows from Propositions 3.2 and 3.3 that if xktl = xk then x* €
argming h, and that if x¥*1 # xK then h(x**1) < h(xk). Moreover, since £ is Isc
and strongly quasiconvex and K is closed and convex, argming/ is nonempty by
Lemma 2.1. Therefore, by Theorem 3.1, x> x = argmin g /1. 0

Remark 3.3 Strongly quasiconvex functions are not restricted to “prox-convex” func-
tions (see [13]). Take K := [—p, p] with p > 2, and h : K — R with 2(x) = /|x].
Here £ is strongly quasiconvex by [27, Proposition 15] without being prox-convex.
Indeed, take @ = 1 and z = 1, 5, then Prox,;, (K, z) = {0, 1} is not a singleton, thus
h is not prox-convex.

In [32] (see also [4,21,28]), another regularization procedure was introduced for
defining a proximal point algorithm. Instead of regularizing the function f (x, -), we use
aregularization bifunction on the bifunction f (see Algorithm 2). In [21], convergence
of this algorithm to the solution of the equilibrium problem was proved under (A0),
(A1), (A2), (A3) and convexity of f(x, -) for all x € K. We will show that the result
holds assuming (A1)-(A6). The precise statement of this method, to be denoted as
Algorithm 2, follows.

Algorithm 2 Tusem-Sosa [21] for Strongly Quasiconvex EP’s

Step0. Takex! e K,k =0,6 > 0and a sequence {B; }xen C Ry such that B > 6 for all k.
Step 1. Take k = k + 1, define fi(x,y) = f(x,y) + é(x —xk, y — x) and take

e Sk, fi). (3.12)

Step2. If xk*1 = xk then STOP, x¥ € S(K, f). Otherwise, go to Step 1.

We prove next that under our assumptions the sequence generated by Algorithm 2
is well defined.

Proposition 3.6 Take 6 € Ry .. Let K be a convex and closed set in R" and {By}r
be a sequence such that B > 6 for all k. Suppose that assumptions (Ai) with i =
1,2, 3,4, Saresatisfied. Then, S(K , f) is nonempty and the sequence {x*}; generated
by Algorithm 2 is well defined.
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Proof By Lemma 2.1, (A4) implies that f(x, y) is 2-supercoercive in y, and since
(A1) holds, S(K, f) is nonempty. It remains to check that S(K, fi) # @ forallk € N.

Since the regularization term %(x —2z,y —x)islinearin y forall z € K, 8 > 0,

it follows easily that f(x, y) + %(x — z,y — x) is also 2-supercoercive in y for all
z€ K, B > 0,sothat f; g(x, -) attains its minimum on K and hence S(K, f; g) # ¢
forall z € K and all 8 > 0. Hence, S(K, fy) # @ forall k € N. O

As a corollary, a convergence result for Algorithm 2 in the strongly quasiconvex
case is obtained.

Corollary3.2 Take 6 € Rit. Let K be a convex and closed set in R" and {B}x
be a sequence such that B > 0 for all k and {x*}; be the sequence generated by
Algorithm 2. Suppose that assumptions (Ai) withi = 1,2,3,4,5 hold. Then, xk -
x e SK, f).

Proof In [21, Theorem 1], convergence of the sequence generated by Algorithm 2 to
pointin S(K, f) was proved under the following assumptions: (A0), (A1), (A2), and
in addition existence of solutions of the equilibrium problems and convexity of f in
its second argument. In our setting, (A0) follows from (A2) and (AS), as shown in
Remark 3.1(i), and nonemptiness of S(K, f) follows from Proposition 3.6, so that
we only need to deal with the assumption of convexity of f(x, -). A careful perusal
of the analysis dealing to [21, Theorem 1] shows that such assumption was used only
for proving existence of solutions of the subproblems, i.e., nonemptiness of S(K, fx)
for all k, which in our case holds by Proposition 3.6. O

Another consequence of our analysis is the following convergence result for the
classical proximal point algorithm for optimization, applied to strongly quasiconvex
minimization problems.

Corollary 3.3 Take 6 € Ry . Let K be a convex and closed set in R", h : R" — R
be a lsc and strongly quasiconvex function on K with modulus v > 0 and {By}r be a
sequence such that By > 0 for all k. Let us consider the problem:

min A (x), (3.13)
xek

and the bifunction f : K x K — R given by:
frn(x,y) :=h(y)—h(x), Vxe K, VyeK. (3.14)

Then, the sequence {x*};, generated by Algorithm 2 applied to fy, converges to a
minimizer of h in K.

Proof Observe that assumptions (Ai) with i = 0, 1,2 and (A4) hold for fj. By
Corollary 3.2, x> xe S(K, f) = argming h. In addition, it follows from [21,
Theorem 1, equation (16)] that [xkH — %) < xk = x|l

It follows from Proposition 3.6 that h(x*1y < h(x¥) for all k € N and that if
xK1 = xk then x* € argming h. Furthermore, applying Corollary 3.2, x> xe
S(K, fn) = argmingh. ]
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Remark 3.4 Even when f is assumed to be strongly quasiconvex in its second argu-
ment, we cannot use Proposition 3.1 in the proofs of Proposition 3.6 and Corollary 3.2
because f is the sum of two quasiconvex functions, which in general is not quasicon-
vex. Instances in which sums of quasiconvex functions are quasiconvex can be found
in [22].

4 Examples of Equilibrium Problems Satisfying Our Assumptions

In this section presenting instances of equilibrium problems which satisfy the hypothe-
ses required in the convergence analysis of our algorithm, namely (Ai) with i =
1,2,3,4,5,6. All these instances are indeed mixed variational inequalities, i.e., the
bifunction f is of the form f(x,y) = h(y) —h(x) + (T (x),y —x) withh : K - R
and T : R" — R". See, e.g., [19,20] for more information on mixed variational
inequalities.

Example 4.1 Take symmetric and positive definite matrices A, B € R"*", and define
fx,y) =y'Ay —x"Ax +x'B(y — x). 4.1

It is easy to check that f satisfies (Ai) withi = 1, 2, 3. Let now p(B) be the largest
eigenvalue of B (i.e., its spectral radius), and ;+(A) the smallest eigenvalue of A. By the
positive definiteness assumption, both p(B) and i (A) are positive. Since f(x, ) is a
quadratic function with matrix A, it is strongly convex with modulus @ (A), and hence
strongly quasiconvex with the same modulus, and (A4) holds. An easy computation
shows that f is Lipschitz continuous with constant p(B)/2, so that (A5) holds. If we
assume that 6p(B) < u(A), then (A6) holds.

‘We mention that the equilibrium problem in Example 4.1 is not a variational inequal-
ity one, because f isnotaffine on y; as mentioned above, itis indeed a mixed variational
inequality problem.

We continue with a nonconvex (albeit one-dimensional) example, meaning that
f(x, ) is strongly quasiconvex but not convex.

Example 4.2 Take «,8 € R4, K =1[0,8]. Let T : K — Rbe given by T (x) = ax
andh : K — R be the continuous function given by /4 (x) = /x. Define the bifunction
th : K x K — Rby

fif ) = h(y) = h(x) + (T (x), y — x). (4.2)
Clearly, S(th, K) ={0} forall « > O and all § > O.

Note that assumptions (A1) and (A3) trivially hold.
For (A2), take x, y € K be such that

Hey)=ax(y—x)+ /¥y — VX 20= —ax(y —x) — /y + v/x 0.
4.3)
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Since o > 0, we have —a(y — x)2 < 0, so that (4.3) implies
ay(x —y) —h(y) +h(x) < —ax(y —x) — h(y) + h(x) <0.

Therefore, for every o > 0, the bifunction th is pseudomonotone on K, i.e., assump-
tion (A2) holds.

For (AS), observe that th satisfies (AS) with parameter n = % > ( because T is
Lipschitz continuous with constant & > 0.

Regarding (A4), since the functions y — (T (x), y — x) and & are increasing on K,
itssum y +— (T (x), y — x) + h(y) is increasing too, so that th is quasiconvex in its
second argument by [14, Proposition 4.9]. We claim that th is strongly quasiconvex
in its second argument with modulus y = % > 0. Indeed, take 1,1, € K with

t1 <t andt = At; + (1 — L)t with A €]0, 1[. Then, for all x € K, we have

max{fy (x,1), fil (¢, )} = fil (x. 1)
= ax(y —x) + /1 — /x — (ax(t —x) + V1 = V/x)
= axi(ty — 1) + (V2 — V1) = (Vi — V1), (4.4)

because x > 0, > 0,A > 0and 1, > 1.
Now, since 4 is strongly quasiconvex with modulus y = #&7 by [27, Proposition

15], it follows from (4.4) that

max{f] (e, 1), £, )} = T (1) = (V12 = V1) = a1 = W)t — 1)

[NSNIAN

Therefore, th is strongly quasiconvex in its second argument with modulus y =

1 i
WS > (0 and assumptlonl(A4) holds.

Finally, if 0 < o < EN/ER
convergence analysis of Algorithm 1 are satisfied.

then (A6) holds and all the assumptions needed in the
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