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Abstract We investigate CQ algorithm for the split equality problem in Hilbert
spaces. In such an algorithm, the selection of the step requires prior information on
the matrix norms, which is not always possible in practice. In this paper, we propose
a new way to select the step so that the implementation of the algorithm does not
need any prior information of the matrix norms. In Hilbert spaces, we establish the
weak convergence of the proposed method to a solution of the problem under weaker
conditions than usual. Preliminary numerical experiments show that the efficiency of
the proposed algorithm when it applies the variable step-size.
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1 Introduction

In this paper, we are concerned with the split feasibility problem (SFP), which
requires to find a point x € R” satisfying the property:
xeC and Ax e Q, )

where C and Q are nonempty closed convex subset of R” and R, respectively, and
A is an m X n matrix (i.e., a linear operator from R" into R™) [5]. The SFP has
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been proved very useful in dealing with a variety of signal processing and image
recovery [7].

Various algorithms have been invented to solve the SFP (1) (see [1, 2, 4, 12, 13]
and reference therein). In particular, Byrne introduced his C Q algorithm:

Xep1 = Pe(xg — TAT(I — Po)Axy), 2)

where AT is the transpose of A and the step 7 is a fixed real number in (O, W)

The CQ algorithm (2) has been now widely studied since it is more easily performed.
However, to implement the CQ algorithm, one has to compute or estimate the value
of ||A]|, which is not always possible in practice. To overcome this drawback, many
authors have conducted worthwhile works on the CQ algorithm so that the choice of
the step does not depend on the matrix morms (see for instance [7, 10—14]). Among
these works, Yang [14] suggested, instead of the constant-step, a novel variable-step:

Ok
= , 3
IAT(I — Pgo)Axi|| ©

Tk

where (o) is a sequence of positive real numbers such that

oo oo
ng = 00, ZQ,% < 00. 4
k=0 k=0

With this choice of the step-sizes, the computation of | A|| is avoided, and thus one
need not know a prior any information of ||A||. Yang proved the convergence of the
modified algorithm to a solution of the SFP provided that (i) Q is a bounded subset;
and (ii) A is a matrix with full column rank.

Let us now consider the split equality problem (SEP) [8] that consists of finding a
pair (X, ¥) € R" x R™ such that

£eC, $eQ, and A% = B9, (5)

where C and Q are nonempty closed convex subsets of R* and R”, Aisa p x n
matrix, and B is a p X m matrix, respectively. It is clear that the SEP includes the SFP
as special cases. Indeed, when B is the identity matrix, the SEP is then reduced to
the SFP. Recently, Byrne and Moudafi [3] extended CQ algorithm to solve the SEP:
choose an arbitrary initial guess x, and calculate:

|:xk+] = Pc(xk — AT (Axx — By))

6
Vir1 = Po(yk — BT (Byr — Axp)), ©)

where the step 7 is a positive real number. Then the sequence generated by (6) con-
verges to a solution of the SEP if such a solution exists and the step t is properly
chosen.

It is worth noting that in the procedure (6) the step t is the constant-step whose
choice is mainly relying on the norms of matrices A and B. Thus, a similar question
of CQ algorithm (6) also arises: Does there exist a way to select the step in CQ
algorithm (6) that dose not depend on the matrices norms?

It is the purpose of this paper to answer the above question affirmatively. Moti-
vated by the step choice (3), we can propose a new method for selecting the step in
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a way that the implementation of CQ algorithm (6) does not need any prior informa-
tion of matrix norms. We then establish the convergence of the proposed method but
without boundedness on Q nor full column rank of the matrix involved.

2 Preliminary

In this section, we assume that H is a Hilbert space and C C H is a nonempty closed
convex subset.

Definition 1 A sequence (zx) € H is said to be quasi-Fejér monotone with respect
to C if there exists N € N such that for any k > N

2 2
lzk41 = 2lI” < llzx — zll” + &, Yz € C
where (¢;) is a positive real sequences satisfying ), €, < o0o.

Lemma 1 [6] Let (zx) € H be quasi-Fejér monotone with respect to C. Then

(i) (zx) is bounded;
(ii)  (llzk — z|) is convergent for any z € C;
(iii)  (zx) is weakly convergent provided all weak cluster points of (zi) belong to C.

Lemma 2 [9] Let (ex) and (si) be nonnegative real sequences. If
o
Sk+1 = Sk + €, Zék < 00,
k=1
then the limit of (sx) exists.

Denote by Pc the projection from H onto C; that is,

Pcx = argmin|lx —y||, x € H.
yeC

The projection operator has the following properties.

Lemma 3 Let Pc be the projection operator onto C. Then for any x,y € H,

(i)  Pc is nonexpansive, i.e.,
[ Pcx — Peyll < llx — ylI;
(ii)  Pc is firmly nonexpansive, i.e.,
IPcx = Peyll? < (x =y, Pex = Pey);

(iii) 1 — Pc is firmly nonexpansive.
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3 The proposed algorithms

In this paper, we shall consider problem (5) in Hilbert spaces, that is, we shall study
the following problem: find a pair (%, y) € H; x Hj such that

£eC, $eQ, and A% = Bj, 7

where C € H; and Q € H; are nonempty closed convex subsets, A : H] — H3 and
and B : Hy — Hj3 are two linear bounded operators, and H;,i = 1,2, 3 are three
Hilbert spaces.

Let us now introduce our iterative scheme to solve the SEP. Choose an arbitrary
initial guess x1. Given (xg, yx), if Axy = By, stop; otherwise compute:

Xka1 = Pe(xk — eA* (Ax — Byy)) ®)
Vi1 = Po(yx — wB*(Byr — Axp)),
where A* denotes the adjoint operator of A and t is defined as
Ok
T = )

max (|| A*(Axk — Byoll, | B*(Byx — Axi)I)’
Remark 1 1t is worth noting that
max([|A*(Axe — By, |1B*(Byk — Axi)|l) = 0 & Axe = Byr,  (10)

which indicated that max (]| A* (Axx — Byp) |, || B*(Byx — Axp)|) > 0if Axy # Byy,
and thus 7 is well defined. To show (10), it suffices to show the “=" part since the
“«<" part is trivial. Indeed, assume max (|| A*(Ax; — Byp)|l, | B*(Byx — Axy)||) = 0.
It then follows that

| Axg — Bykll* = (Axk — Byg, Axg — By)
= (Axy — Byk, Axy) — (Axy — Byk, Byg)
= (A*(Axx — Byi), xx) — (B*(Axy — Byp), yx)
=0,

that is, Ax;y = By, and hence (10) follows immediately.

Remark 2 1t is not hard to check that if the iteration above terminates within finite
steps, then the current iteration must be a solution of the problem. So without loss of
generality, we may assume that the algorithm generates an infinite iterative sequence.

In what follows, we denote by S the solution set of the SEP (7), namely
S={(x,y):xeC,y € Q, Ax = By}.

Let z = (x, y) be an element in the product space H| x H», then its norm is given by
llzll = +/llx|I? + || y]|2. Let us now establish the convergence results of the proposed
algorithm.
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Lemmad Let z; := (xx, yx) € Hy X Hy be the sequence generated by (8)—(9). If the
SEP (7) is consistent, namely S # (), then

lzks1 — 2507 < llzk — 2°1> = 2wl Axk — Byill® + 20} (11)

holds for each k € N and for all z* € S.

Proof Taking z* = (x*, y*) € S, we have that
Ixke1 — zI? = [IPc(xx — wA*(Axk — Byp)) — x*|12
< NGk — x*) — wA*(Ax — Byo) |2
= llax — x*)|? = 2me(A(xx — x™), Axg — By)
+12l|A* (Axe — Byo|I?
e — x* 11> — 20 (A — x¥), Axx — Byk) + pof,

A

and also that
Ikt — Y*1? = 1Po vk + wB*(Axe — Byp)) — y*|I*
Ik — ¥*) + wB* (Axi — Byp)|I?
Iy — ¥*I* + 21 (B — ¥*), Axi — Byx)
+121B* (Axi — Byo)I?
< llyk — y*I* + 20 (BOk — y*), Axx — By) + pi.

Note that Ax* = By*. Then adding up the last two inequalities immediately yields
the desired inequality. O

IA

Theorem 1 Let z; := (xx, yx) € Hi X Hy be the sequence generated by (8)—(9).
If the SEP (7) is consistent and the sequence (oy) satisfies condition (4), then the
sequence zj = (Xx, yx) converges to an element in S.

Proof Let z* = (x*, y*) € S be fixed. By Lemma 4, we have
lzer — 217 < llzx — 2*I1 + 205

From Definition 1, we see that the sequence (zx) is quasi-Fejér monotone with respect
to S. Thus, by Lemma 1, we conclude that the sequence (||zx — z*||) is convergent,
and in particular, (zx) is bounded. To complete the proof, we next divide our proof
into three steps.

Step 1. show that liminfy ||Axy — Byx|| = 0. From (11), it follows that

1
el Axg — Bygll* < 5z = 21> = llzkt1 — zl1?) + o3,

which immediately implies that

N =

k
Y rillAx; — By,l* <

k
2 2
llz1 —2°II” + E 0

j=1 j=1
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Taking the limit by letting k — oo in the last formula and having in mind
that ), Q,% < 00, we have

oo
D wlAxk — Byl < oc. (12)
k=1
On the other hand, we see that
IA*(Ax — Byl < AN Axe — Byll,
I1B*(Byx — Axp)ll < I Bl Axk — Byl
which implies that
= 2 . (13)
max([|All, [ BID[|Axx — Byl
Combining (13) and (12), we have
o
> okllAxi — Byl < oo. (14)
k=1
This together with the assumption ), ox = oo particularly implies that
liminf || Axy — Byg|| = O.
k— 00
Step 2. show limy, || Axy — By || = 0. Actually, we have that

< [AllllPc(xx — T A" (Axx — Byr)) — x|l
< wllAlllA*(Axk — Byp)|l
< okllAll

lAGr41 — x|

and also that

| B(yk+1 — yOl < IBIlIPo(x + wB*(Axx — Byx)) — ykll
< %l BIlIB*(Ax; — Byy)||
< okl BIl.

Let ay = Axy — Byy. By the last two inequalities, we have

lak+1 — akll = [[(Axk+1 — Byk+1) — (Axg — Byi) |l
< |AGk = X+ D+ 1 BYk+1 — yi) |l
< ok(IAll + [I1BI) = dok,
where we define 6 := ||A|| + || B]|. Hence, we have
lacril® = llall® + 20ax. acer — ax) + laxs — agll®

A

< llagl® + 2llaxlllaxs1 — akll + llag+1 — axll*
< llagl® + 280k llaxll + 8%03.

Setting nx = 280k |lak || + 8207, we have

lars1l1? < llall? + nx. (15)

@ Springer



Numer Algor (2017) 74:927-935 933

It is clear that Zk Nk < oo due to (14) and (4). We can therefore apply
Lemma 2 to (15) to get the existence of the limy ||ax||. Hence, limy || Axy —
By |l = 0, since we have shown that lim infy ||Ax; — By|| = 0.

Step 3. show that every weak cluster point of (zx) is in the set S. Suppose that a
subsequence (zk;) = (xk;, yk;) of (zx) weakly converges to a point z =
(%, 9). It is readily seen that X € C and y € Q; moreover

A% — B

IA

liminf || Axg, — By, |l
j—o00 ’

lim ||Axx — Bykll =0,
k— o0

where we have used the weak lower semi-continuity of the norm, that is,
AX = By. Thus, we conclude that Z = (%, y) € S.

In summary, we have shown that the sequence (zx) is quasi-Fejér mono-
tone with respect to S and all weak cluster points of (zx) belong to S.
Consequently, the results follow immediately from Lemma 1.

O

Remark 3 In the theorem above, there are not any requirements of the boundedness
of O and the full column rank of A as used in Yang’s result [14].

Remark 4 1t is clear our choice of the step does not need any information on the
values of ||A|| and || B]|.

4 A demonstration example

For simplicity, we denote algorithms (6) and (8)—(9) by Algorithm 2 and Algorithm 1,
respectively. We now conduct an experiment to verify convergence of iterative
sequence generated by Algorithm 2 and reveal its efficiency through comparing the
performance of Algorithm 1. In the experiment, we consider the case whenever

C={xeR":|x-d|l=<r},
O={eR":I<y<u},
where A = (aij)mxn, B = (bij)m=m,aij € [0,1],b;; € [0,1],d; € [0,10],i =
1,2,---,n,r € [40,60],1; € [10,40] and u; € [50,100],j = 1,2,--- ,m are

all generated randomly. The restoration accuracy is measured by means of the mean
squared error

1
MSE(||x*T — x¥|) = - 5T — XK,

1
MSE([ly* ! — y¥|) = ;ny"+1 Al

We first compare the efficiency of Algorithms 1 and 2. The parameter is set as
T = (rand(1,1) + 1)/ max(1, norm(A)2) by Algorithm 2 and 7z = 1/(k + 1) in
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Algorithm 1. As shown in top figure, the convergence of these two algorithms is jus-
tified. It is readily seen that Algorithm 1 converges faster than by Algorithm 2 does.
This supports in partial the advantage of variable step-size over the constant step-size
for the considered problem. We next compare the efficiency of the parameter p in
Algorithm 1, whenever we set

Tk ke (1/2,1]

Tkt P

in Algorithm 1. As shown in bottom figure, it seems that the convergence Algorithm 1
goes faster when p is bigger.

_4
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