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1 Introduction

The contraction and nonexpansive fixed point—methods for solving variational
inequalities have been developed by several authors (see e.g. [1, 2, 6, 8, 15, 16]
and the references therein). In our recent paper [1] we have used the auxiliary
problem-method and the Banach contraction mapping fixed point principle to
solve mixed variational inequalities involving single valued strongly monotone
and cocoercive operators. Then in [2] we extended our method and combined
it with the proximal point algorithm to solve mixed monotone variational
inequalities.

In this paper we further extend the idea in [1, 2 ] to mixed multivalued vari-
ational inequalities involving strongly monotone and cocoercive cost operators
with respect to the Hausdorff distance. Namely, we show that a necessary and
sufficient condition for a point to be the solution of a multivalued strongly

S. Dempe and V. Kalashnikov (eds.), Optimization with Multivalued Mappings, pp. 231-249
©2006 Springer Science + Business Media, LLC



232 Pham Ngoc Anh and Le Dung Muu

monotone mixed variational inequality is that it is the fixed point of a certain
multivalued mapping having a contractive selection. For mixed variational in-
equalities involving multivalued cocoercive cost operators we show that their
solutions can be computed by finding fixed points of corresponding multival-
ued mappings having a nonexpansive selection. These results allow that the
Banach contraction mapping principle and its modifications can be applied
to solve strongly monotone and cocoercive multivalued mixed variational in-
equalities. By the Banach contraction fixed point principle it is straightforward
to obtain the convergence rate of the proposed algorithms.

2 Fixed Point Formulations

Let C' be a nonempty, closed, convex subset of IR™, let F : R" — 27" be a
multivalued mapping. Throughout this paper we suppose that domF' contains
C and that F(x) is closed, convex for every x € C. We suppose further that
we are given a convex, subdifferentiable function ¢ : C' — IR. We consider
the following multivalued mixed variational inequality problem that we shall
denote by (VIP) :

Find z* € C and w* € F(z*) such that

(w2 —2*) + o(x) —p(x*) >0 Vo e C. (2.1)

This problem has been considered by some authors (see e.g., [4, 9, 12, 13, 14]
and the references quoted therein). As usual in what follows we shall refer to
F' as cost operator and to C' as constraint set.

As an example we consider an oligopolistic Cournot market model where
there are n-firms producing a common homogeneous commodity. We assume
that the price p; of firm ¢ depends on the total quantity of the commodity.
Let h; denote the cost of firm ¢ when its production level is z;. Suppose that
the profit of firm ¢ is given by

fi(l‘l, ,l‘n) = mipi(z J}i) — hl(xl) (7, = 1, ceey ’I’L)
i=1
Let U; denote the strategy set of firm ¢ and U := U; X ... x U, be the

strategy set of the model. In the classical Cournot model the price and the
cost functions for each firm are assumed to be affine of the forms

n
pi(0) = ai — Bio, a; >0,6,>0,0 =Y
=1

hz(xl) = HiZs +§ia Hi > 0761 >0 (7/ = 17"'7”)'
The problem is to find a point z* = (7, ...,2%) € U such that

i@l o @i, Yis Ty, ) < fi(2™) Yy € Uy, Vi
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A vector * € U satisfying this inequality is called a Nash-equilibrium point
of the model.

It is not hard to show (see also [10], and [9] for the case 3; = § for all
i) that the problem of finding a Nash-equilibrium point can be formulated in
the form (2.1) where

C=U:=UiX,., xUy,, ox):= Zﬁixf + th(xl),F(ac) = Br —«
i=1 i=1

with
0 By Br... B
B— B2 0 B2 ...05
Bn Bn Bn ... 0

and a := (aq,...,a,)T . Some practical problems that can be formulated in a
problem of form (2.1) can be found, for example, in [6, 9, 11].

For each fixed z € C and w € F(z), we denote by h(z,w) the unique
solution of the strongly convex program

min{3(y — 2, Gly ) +{wy—a) + o) lye O}, (22)

where G is a symmetric, positive definite matrix. It is well known (see e.g.,
[5, 9, 11]) that h(z,w) is the solution of (2.2) if and only if h(z,w) is the
solution of the variational inequality

(w+ G(h(z,w) —x)+ z,y — h(z,w)) >0 Vy € C, (2.3)

for some z € 9p(h(z,w)).
Now for each z € C, we define the multivalued mapping

H(z) :={h(z,w)lw € F(z)}.

Clearly, H is a mapping from IR"™ to C' and, since C C domH, we have
C Cdom H C domF.

The next lemma shows that a point z* is a solution to (VIP) if and only
if it is a fixed point of H.

Lemma 2.1 z* is a solution to (VIP) if and only if x* € H(z*).

Proof. Let x* solve (VIP). It means that there exists w* € F'(z*) such that
(x*,w*) satisfies inequality (2.1). Let h(z*, w*) be the unique solution of Prob-
lem (2.2) corresponding to z*, w* and some positive definite matrix G. We
replace z by h(z*,w*) in (2.1) to obtain

(w*, h(z", w") — 2%) + ¢(h(z", w")) = p(z") = 0. (2.4)
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From (2.3) it follows that there exists z* in dp(h(z*,w™*)) such that
(w* + G(h(z",w*) — ")+ 2",y — h(z",w*)) >0 Yy e C. (2.5)
Replacing y by z* € C in (2.5) we have
(w* + G(h(z*,w*) — ") + 2", 2% — h(z*,w")) > 0. (2.6)
From inequalities (2.4) and (2.6) we obtain
(G(h(z*,w*) —a"),z" — h(z*,w")) + (z", 2" — h(z",w"))

+o(h(z",w")) —(z*) 2 0, (2.7)

for some z € 9p(h(x,w)). Since ¢ is convex on C, by the definition of sub-
differential of a convex function, we have

(z", 2" — h(z",w")) < p(z*) — p(h(z",w")) Vz* € dp(h(z™,w")).
Hence
(2%, 2" = h(z™, w")) — () + p(h(z™, w")) <0 V2" € dp(h(z™, w")). (2.8)
From inequalities (2.7) and (2.8), it follows that
(G(h(z*,w*) — z¥),z* — h(z",w")) > 0.
Since G is symmetric, positive definite, the latter inequality implies that
h(z*, w*) = z*.

Now suppose z* € H(z*). Then there is w* in F'(z*) such that * = h(z*, w*).
But for every © € C,w € F(x), we always have

(w+ G(h(z,w) —z)+ 2,y — h(z,w)) >0 Vy € C, (2.9)
for some z € dp(h(xz,w)). Replacing x, w, z by z* = h(z*, w*), w*, 2*, respec-
tively, in inequality (2.9) we obtain

(W' +z%y—2z") >0 YyeC, (2.10)

for some z* € Op(x*). Using the definition of subdifferential of a convex
function, we can write

ply) —p(a™) =2 (z"y —a") VyeC. (2.11)
From inequalities (2.10) and (2.11) we have
(W y —2%) +o(y) — p(a") 20 vy € C,

which means that z* is a solution of Problem (VIP). O
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Now we recall some well known definitions (see [3, 5]) about multivalued
mappings that we need in the sequel.
e Let A, B be two nonempty subsets in IR". Let p(A, B) denote the Hausdorff
distance of A and B that is defined as

p(A, B) := max{d(A, B),d(B, A)},
where

d(A, B) := sup inf ||a — b||, d(B,A):=sup inf ||a — b||.
(A, B) iggggBHa I, d(B,A) ggg;gAHa I

Let 0 # M C IR" and K : IR" — IR" be a multivalued mapping such that
M C domK.
e K is said to be closed at z if 2¥ — z, y* € K(2F), y* — y as k — +oo, then
y € F(x). We say that K is closed on M if it is closed at every point of M.
e K is said to be upper semicontinuous at z if for every open set G containing
K (x) there exists an open neighborhood U of x such that K(U) C G. We say
that K is upper semicontinuous on M if it is upper semicontinuous at every
point of M.
e K is said to be Lipschitz with a constant L (briefly L-Lipschitz) on M if

p(K(x),K(y)) < L||z —y|| Vz,y € M.

K is called a contractive mapping if L < 1 and K is said to be nonexpansive
if L=1.

e We say that K has a L-Lipschitz selection on M if for every z,y € M there
exist w(z) € K(z) and w(y) € K(y) such that

[|w(z) —w(y)l| < Lllz = yl|

If0 < L <1 (resp. L = 1) we say that K has a contractive (resp. non-
expansive) selection on M. It is easy to check that a multivalued Lipschitz
mapping with compact, convex values has a Lipschitz selection. This is why
in the sequel, for short, we shall call a mapping having a Lipschitz selection
a quasi-Lipschitz mapping. Likewise, a mapping having a contractive (resp.
nonexpansive) selection is called quasicontractive (resp. quasinonexpansive).
e K is said to be monotone on M if

(w—w',x—2") >0 Vz,2’ € M, Vw € K(z), Yo' € K(z).

e K is said to be strongly monotone with modulus 8 > 0 (briefly S-strongly
monotone) on M if

(w—w',x—2') > Bz —2|* Vo,2' € M, Vw € K(x), Yo' € K(2').

e K is said to be cocoercive with modulus ¢ > 0 (briefly d-cocoercive) on M
if
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(w—w' x—2') >5p*(K(x), K(z') Va,2’ € M, Yw € K(x), Yu' € K(2'),

where p stands for the Hausdorff distance.
Note that in an important case when G = ol with a > 0 and I being the
identity matrix, problem (2.2) becomes

. Q
min{ [y — a[[* + (w,y — 2) + o (y) |y € C}.

In the sequel we shall restrict our attention to this case. The following theorem
shows that with a suitable value of regularization parameter «, the mapping
H defined above is quasicontractive on C .

In what follows we need the following lemmas:

Lemma 2.2 Suppose that C C IR™ is nonempty, closed, conver and F :
R™ — 28" s L-Lipschitz on C such that F(x) is closed, convex for every
x € C. Then for every x,2' € C and w € F(x), there exists w' € F(z'), in
particular w' = Ppyy(w), such that ||w —w'|| < L]z — 2']|.

Here, Pp(,)(w) denotes the projection of the point w on the set F'(2’).

Proof. Since w € F(z), by the definition of the projection and the Hausdorff
distance, we have

l|w—w||= inf ||lw—2'||< sup inf |jv—12]|
v EeF(z') vEF(z) V'EF (')

< p(F(), F@@)) < Llle - /||

O

Theorem 2.1 Suppose that F is B- strongly monotone and L- Lipschitz on
C, and that F(x) is closed, convex for every x € C. Then the mapping H is
quasicontractive on C with constant 6 := /1 — % =+ i—z whenever o > 5—;
Namely,

[|h(z,w(z)) — h(z',w(z")) < §||lz — 2'|| Va,2" € C Vw(z) € F(x)

where w(x') is the Euclidean projection of w(x) onto F(z').

Proof. Problem (2.2) with G = oI can be equivalently rewritten as

min{ 3 ally — 2l]%) + (w,y — ) + o(3) + de(v)),

where d¢ is the indicator function of C. Let h(z,w) be the unique solution of
this unconstrained problem. Then we have

0 € a(h(z,w) —z)+w+ Ne(h(z,w)) + dp(h(z,w)),
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where N¢(h(z,w)) is the normal cone to C' at the point h(z,w). Thus there
are z1 € No(h(z,w)) and 2o € dp(h(x,w)) such that

alh(z,w) — ) +w+ 21 + 22 = 0.

Therefore 1 ) .
h(z,w) =2 — —w — —2z1 — —29. (2.12)
@ o Q

Similarly for 2’ € C,w’ € F(2'), we have

1 1 1
h(z',w') = 2" — aw’ — az' - azé, (2.13)

where z; € Ngo(h(z',w")) and 2z € dp(h(z’,w’)).
Since N¢ is monotone, we have

(z1 — 21, h(z,w) — h(z',w')) > 0. (2.14)
Substituting z; from (2.12) and 2} from (2.13) into (2.14) we obtain

(x—a2'— é(w—w’) - é(ZQ —25)— (h(z,w)—h(z',w")), h(z,w)—h(z',w'")) >0,

which implies

1

[1h(z, w) = h(z’, w)|]* < (o -2’ ~ i(w—u/) — — (22— 25), h(w, w) — h(z, w'))

= (@~~~ (w— ), b, w) — (e, w)) — (22 — b hlar,w) — hia w))

(2.15)
Since dy is monotone on C, we have

(h(z,w)—h(z' W), z2—25) > 0 Vzo € dp(h(z,w)), 25 € dp(h(z',w')). (2.16)

From (2.15), (2.16) it follows that

||h(z,w) — h(z',w)|]* < (x — 2’ — é(w —w'), h(z,w) — h(z',w"))

1
<z = 2" — =(w — w")|| [|[h(z, w) — h(z’,w")]|.
o
Thus 1
|h(z,w) = h(z',w')||* < [|z — 2" — = (w — w')[]? (2.17)
o
2 1
_ 2 2
=z —2'||* - E(m—m',w—w'}—i—?Hw—w’H )

Since F is L-Lipschitz on C and F(a') is closed, for every w(z) € F(z), by
Lemma 2.2, there exists w(z') € F(2') such that
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|lw(z) — w(z’)[| < Lo — 2|
which together with strong monotonicity of F' implies

28 L?

e =& = (b, (@) = b w(@ DI < (1= 22+ D)l — /| (2.18)

Finally, from (2.17) and (2.18) we have

/! !/ Qﬁ L2 /
[1h(z, w(z)) — k(' w(z))]] <4 /1 - —+ |z —2]. (2.19)
a o«
Let § := lf%Jrg—i,then

172, w(z)) — bz’ w(@)|| < dlle —2'|| Va,2’ € C.

Note that if o > % then § € (0,1). Thus the multivalued mapping H has a
contractive selection on C' with constant §. O

Remark 2.1 From the definition of H and Theorem 2.1 it follows that when
F is single-valued, the mapping H is contractive on C.

Note that if ¢ is n-strongly convex and subdifferentiable on C, then its
subdifferential is n- strongly monotone on C' (see e.g., [5]). This means that

(z— 2 x—a') >nllz —2'||* Va,2’ € C,z € dp(z), 2’ € dp(a').

In the following theorem the strong monotonicity of F' is replaced by the
strong convexity of .

Theorem 2.2 Suppose that F is monotone and L- Lipschitz on C, that F(x)
is closed, convex for every x € C' and that ¢ is n-strongly conver and subdif-
ferentiable on C. Then the mapping H is quasicontractive on C' with constant

VL + o2
a+n

0=

i

L2 _p?

whenever o > o

Proof. By the same way as in the proof of Theorem 2.1 we obtain

1A (z,w) = h(a’, w)|]* < (z -2’ — é(w—u/)— (22 = 25), h(z, w) — h(2', w"))

Sl= 9|~

=(z—12" — é(w —w'), h(x,w) — h(z',w")) — = (22 — 25, h(z,w) — h(z',w"))

from which it follows that
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1
[1h(z, w) = b2, w)[|* < (@ =2 = —(w —w'), h(w,w) = hz',w))

2z — b hla,w) — b)), (2.20)

for all z,2' € Ciw € F(z),w € F(z'), for some zo € Op(h(z,w)),z, €
Op(h(z’,w")).
Since ¢ is strongly monotone with modulus 1 on C, we have
<22 - Zé7 h(x,w) - h(m’,w')) 2 77||h(95a w) - h(x/7w/)||2
Vzz € Dp(h(z, w), 24 € Dp(h(z', u)
1
& =~ (22— 2, hiz,w) — h(a',u) < —g”h(x,w) a2 (2.21)

Combining (2.20) and (2.21) yields

1
(1+ D2[n(a, w) = e, w)|[P < [l = 2 = = (w — )|
(&% (0%

2 1
:||x—x’|\2—a(m—x’,w—w’)—l—gﬂw—w'ﬂg (2.22)

Since F is Lipschitz with constant L on C' and F(x) is closed, convex, it follows
that for every z, 2’ € C, w(x) € F(x), there exists w(z') € F(z') satisfying

lw(z) — w(a)]| < Lz — 2’|,
Since F' is monotone, we have
(w(z) —w(z’),z —a’) >0,

which together with (2.22) implies

(1 + DG, w(@) ~ b w@IP < (14 )l — |

& [|h(z, w(x)) = h(z',w(@’)]] < d||lz —a'|] Vz,2" € C,

O

where § := 7% It is easy to verify that 6 € (0,1) when « > L22;"2.

In the next theorem we weaken strong monotonicity of F' by cocoercivity.

Theorem 2.3 Suppose that F is y-cocoercive on C, and that F(zx) is closed,
convez for every x € C. Then the mapping H is quasinonexpansive on C.
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Proof. By the same way as in the proof of Theorem 2.1, for every z, 2’ € C,
we have

|h(z,w) — h(z',w")|]* < ||z — 2" — i(w —w')|]? Vw € F(z), Yu' € F(2').
(2.23)
From the cocoercivity of F' on C' with modulus v, it follows that
o2 (F(x), F(2') < (x — 2’ ,w —w') Va,2’ € C,w € F(z),w' € F(2').
Hence, for every x,z’ € C and w € F(z), w' € F(z') we have

1 2 1
/ N2 1112 / / 1112
o =’ = = (w = w)| = o = &/|P = (o — o, w = ) + —|jw —w|

< o — 217 = 2L 2P (@), F@) + gl |
Let w(x) € F(z),w(z') € F(z'), such that p(F(z), F(2")) = ||w(z) — w(z')||.

Substituting w(x) and w(z’) into the last inequality we obtain

1 2 2 2y 1 2
o= () —w@DIP < llz— I~ (2~ ) — )
Since o > %, we have
1
[lz — 2’ — E(w(x) —w(@)|]? < ||z —2'||* Va,2’ € C. (2.24)

From (2.23) and (2.24) it follows that
A, w(@)) - ha',w(@)| < [l — 2’| Va2’ € C.

O
Remark 2.2 From the proof we can see that the theorem remains true if we
weaken the cocoercivity of F' by the following one
Vz,2' € C,\Yw € F(z),3n' (w) € F(2') : vp*(F (), F(2')) < (w—7'(w), z—2")
Below is given a simple example for a multivalued mapping which is both
monotone and Lipschitz.
Example 2.1 Let C = {(z,0)|z > 0} C R?, and F : C — 27 be given as

F(2,0) = {(z,9)0 < y < a}.

It is easy to see that F' is monotone and Lipschitz on C with constant L = /2.
The mapping G := I + F with I identity on IR? is strongly monotone with
modulus # = 1 and Lipschitz on C' with constant L = /2 + 1.

Indeed, by definition of F it is clear that F' is monotone on C. Using the
definition of the Hausdorff distance we have

p(F(z,y), F(a',y") = V2||(2,y) — (,9)]] Y(z,y), @ y)€C.
Thus F is Lipschitz on C with constant L = V2. AN
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3 Algorithms

The results in the preceding section lead to algorithms for solving multivalued
mixed variational inequalities by the Banach contraction mapping principle or
its modifications. By Theorem 2.1 and 2.2, when either F' is strongly monotone
or ¢ is strongly convex, one can choose a suitable regularization parameter
« such that the solution mapping H is quasi-contractive. In this case, by the
Banach contraction principle the unique fixed point of H, thereby the unique
solution of Problem (2.1) can be approximated by iterative procedures

" e H(z%),k=0,1...

where 2° can be any point in C.

According to the definition of H, computing 2! amounts to solving a
strongly convex mathematical program. In what follows by e-solution of (VIP)
we mean a point z € C such that ||z — 2*|| < e where 2* is an exact solution
of (VIP).

The algorithm then can be described in detail as follows:
Algorithm 3.1. Choose a tolerance € > 0.
Choose a > %,
when ¢ is n-strongly convex), where L is the Lipschitz constant of F.
Seek 20 € C,w° € F(a0).
Iteration k (k =0,1,2...)
Solve the strongly convex program

2

2
when F is (-strongly monotone (and choose o > L 2_7777 ,

1
P(z") - min{§a||x — P2+ (wh, x — ) + p(x)]z € O},

to obtain its unique solution x**1. Find w**! € F(2**1) such that |Jwk*! —
wk|| < L|ja*+! — 2¥|[, for example w**! := Pp(,r1)(w*) (the projection of
w* onto F(xF+1)) .

If [|2*+ — 2k < £U=9 then terminate: z* is an e-solution to Problem (2.1).

5k
Otherwise, if ||2%+1 — 2F|| > 5(1(;6), then increase k by 1 and go to iteration

k.
By Theorems 2.1 and 2.2 and the Banach contraction principle it is easy
to prove the following estimation:

5k+1

k+1 _ * <
P

[l2” — '] vk,

where 0 < § < 1 is the quasicontractive constant of h. According to Theorem

218 = 4/1— % + é—i, when F' is (-strongly monotone, and according to

Theorem 2.2 § = YL +ta?

o when ¢ is n-strongly convex.

Theorem 3.1 Under the assumptions of Theorem 2.1 (or Theorem 2.2), the
sequence {x*} generated by Algorithm 8.1 satisfies
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k+1

5
la* — ™| <

< 175||3[:0—351|| vk, (3.1)

where x* is the solution of (VIP). If, in addition F is closed on C, then the
sequence {w"*} converges to w* € F(x*) with the rate

k

k <
ot — ] < 20

||2° — 2| Vk.

Proof. First we suppose that the assumptions of Theorem 2.1 are satisfied.
Let =* be the solution of (2.1). By Lemma 2.1,

x* € H(z") := {h(z",w)|w € F(z*)}.

Let w* € F(x*) such that * = h(z*,w*) € H(z*). By the choice of wk*! in
the algorithm
1 — ]| < Ll 2| .

Then as shown in Theorem 2.1 we have
A+ wh 1) — Bk wh) || < ollat*t = ¥ |V,
Since h(z**!, wktl) = 22 we have
|22 — 2P| < o]t — 2| vk,

from which, by the Banach contraction mapping fixed point principle, it fol-
lows that

k+1
1-6

Thus ¥ — z* as k — +o0o0. Moreover using again the contraction property
we have

la* — 27| < [la® — '] V.

(1-0")

pHk _ k|| < gk
L [

||az:k+1 — xk|| vk, p.

Letting p — +00 we obtain

lla* — ™| <

~ mek-‘rl —Jka VEk.

Thus if |25 — 2| < 5(1;5)7 then it follows that ||z* — 2*|| < ¢ which

means that % is an e-solution to (VIP).
On the other hand, since
"+t —w®|| < L||la™* — 2|

we have
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[P — w|| < [Jwh = ||+ ([ — w4 ([ — Wt

< L(”karl . l'k” + Hl,k+2 o xk+1|| + .+ kaer _ mk+p71||)
< L(6% + 6T L SR 2t — 29
Thus

" o)

lwh+? — k|| < L* S Lie! — o (3.2)

which means that {w*} is a Cauchy sequence. Hence the sequence {w*} con-
verges to some w* € C. Since F is closed, w* € F(z*). From (3.2) and letting
p — 400 we have

Lé*
[w = w|| < 7=5ll=" = 2% V5

The proof can be done similarly under the assumptions of Theorem 2.3. O

Remark 3.1 From § := 4/1 25 + L > (resp. § = VLQ*“ ) we see that the

contraction coefficient § is a functwn of the regularzzatzon parameter «. An
2

elementary computation shows that § takes its minimum when o = % (resp.

o= LQ;"2 ). Therefore for the convergence, in Algorithm 3.1 the best way is

to choose o = %2 (resp. o = LQ;”z

Remark 3.2 In Algorithm 3.1, at each iteration k, it requires finding w**! €
F(2*1) such that |w*+! —wk|| < L||a*+1 —2*||, which can be done when F(x)
has a special structure, for example, box, ball , simplex or a convex set given
explicitly. One may ask whether the algorithm remains convergent if it takes
any point from F(z*T1). To our opinion, there is less hope for a positive
answer to this question except cases when the set F(x**1) can be represented
by any of its elements.

Now we consider a special case that often occurs in practice.
Let o = sup{diam F'(z)|z € C}, 7 = diam C'. It is well known that if C' is
compact and F' is upper semicontinuous on C, then p and 7 are finite.

2
Algorithm 3.2. Choose a tolerance ¢ > 0, a > 5701 when I is [(-strongly

monotone ( is n-strongly convex), where Ly >

EL(IJr(’;) and § :=4/1— % + 2—‘22) when F' is (-strongly monotone (§ = 7Vi‘_£;a2

when ¢ is 7-strongly convex).
Seek 20 € C,w® € F(x9).

Iteration k (k=0,1,2...)

Solve the strongly convex program

P(z") : min{%a”z — 2| 4 (W, x — 2F) + o) |z € CY,
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to obtain its unique solution z**1. Choose wk*! € F(2*+1).
If |[2*+! — k|| < 5(1 9 then terminate: ¥ is an e-solution to Problem (2.1).

Otherwise, if kaH || > e (1 %) then increase k by 1 and go to iteration

k.

Theorem 3.2 Suppose that C' is compact and F is upper semicontinuous on
C. Then under the assumptions of Theorem 2.1 or Theorem 2.2, the sequence
{x*} generated by Algorithm 3.2 satisfies

k * 5k+1 0 1
o — a%l] < S fle® — |,

where x* is the solution of (2.1). Moreover

Loo*
[t —w*]| < 2220 — 2| V.

1-90
Proof. By the same argument as in the proof of Theorem 3.1 we see that if
E+1 _ ka < 1=9)

||z <+, then indeed, z* is an e-solution.
16 :
Now buppose [|[xFt — k|| > 5( ). For every wh*! € F(z*+1), since
Lo > Z7FL e have

e(1-9) 5)’
[[wht — w¥|| < d(w”, F(z*1)) 4 diamF (2" 1) < L||z* T — 2|| 4+ p
< Lt 4 p < Loe(1 — 6) < Lol|z"tt — o).

where the last inequality follows from Ly > L(IJF(’S‘) and §* < 1 for all k. Since

||xF+L — ¥ > 5(15795), we have

0"+t —w¥|| < Lolla"*t — 2*|| Wk.

Using this inequality we can prove the theorem by the same way as in the
proof of Theorem 2.1 (or Theorem 2.2 when ¢ is strongly convex). |

Now we return to the case when F' is cocoercive. Note that in this case
Problem (VIP) is not necessarily uniquely solvable. By Theorem 2.3, a solution
of (VIP) can be obtained by computing a fixed point of mapping H. Since
H has a nonexpansive selection, its fixed point may be computed using the
following theorem.

Theorem 3.3 Let C' C IR™ be a nonempty, closed, convex set and S : C —
©. Suppose that S(x) is compact and that S has a nonexpansive selection on
C. For 0 < A <1 define

Sy i= (1 — \)I + AS.

Then the sequences {x*} , {y*} defined by ' € Sy(aF), i.e.,
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2P = (1 = N2k 4+ AR,
with y* € S(x*) satisfy
Iyt — yF|| < ||l2"H — 2| vk =0,1,2,...
l|zF — y*|] = 0 as k — +oo,
Moreover any cluster point of the sequence {z*} is a fized point of S.

To prove this theorem we need the following lemma:

Lemma 3.1 Under the assumptions of Theorem 8.3, for all i,m = 0,1, ...,
we have

Iy =afl] = (=X [y =a |l = |+ (LAl = (3.3)

Proof. We proceed by induction on m, assuming that (3.3) holds for a given
m and for all i. Clearly, (3.3) is trivial if m = 0. Replacing ¢ with ¢ +1 in (3.3)
yields

[y =2 > (1= )Ty = 2Ty = ]
+(1+ Am)|Jy" Tt — 2. (3.4)
Since zFt1 := (1 — A\)z* + A\y* with y* € S(2*) that
||yi+m+1 _ xi+1|| _ Hyi-‘rm-i-l _ [(1 _ )\)xi + )\yi]H

S T R e | e Al

S @@= Ny =2 A [ =R (3.5)
k=0

Combining (3.4) and (3.5) we obtain

[ly " = || > (1= A) D[yt gyt )

FA =N+ Am) [y = 2 = AL = AT R — R
k=0

Since [|z?FF+1 — 2iFF|| = \||yFT? — 25| and since the sequence {||y™ —2™||}
is decreasing, from

My™ = 2™ = [l2"™F — 2™ = [|(1 = X2 + Ay™ = [(1 = X)a™ ! = dy™ ]|
<@ =M™ =2+ Ally™ =y < Jla™ = 2™ = Ally™ T 2™ |

and 14+ mA < (1 — A\)~™, we have
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[ly ™"+ — @] > (1= A) D[yt gyt gt

+ @ =NTH A Am)l[y =2 = N1 = )T e Dy - 2l
= (1= A) Dyt — g |yt — o]

(L =X)L+ Am) = (1= 2) 7Dy — et
(=27 =21 =) m o+ D]y — o]

> (1= X)) Dyt gyt — ]

(=X)L Am) = (1= )7y o

1= 27O X210 =N T+ D]y o

= (1= X))~y =gyt — 2| [+ A+ D]y - 2.
Thus (3.5) holds for m + 1. O

Proof of Theorem 3.3. Let d := sup{diam S(z)|x € C'}, and suppose that

lim [ly™ —z™|| =r > 0. Select m > -% and ¢ is a sufficiently small positive
m—0oQ

number such that (1 — X\)™™ < r. Since {||y™ — 2™||} is decreasing, there
exists an integer ¢ such that

0 < ly' =2l = [ly™ " —a™ || <.
Therefore, using (3.3) we arrive at the contradiction
d+r < (1+m\r < (1+m))|y" —2'|
<™ =2+ =Ny = 2 = ™ =2
<|ly™ = 2|+ (1= N)""e <d+r.

Consequently » = 0, thus lim ||z — y™]|| = 0. Since S is a bounded-valued

mapping on C and S is closed, we have that any cluster point of convergent
sequences {2} is a fixed point of S. O
Now applying Theorem 3.3 to H we can solve Problem (2.1) with F' being
cocoercive on C by finding a fixed point of H.
Algorithm 3.3. Step 0. Choose a tolerance £ > 0 and A € (0,1), a > % and
seek 20 € C,w® € F(29). Let k = 0.
Step 1. Solve the strongly convex program
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et
P(z%): min{Zolly - 2"[]* + (w",y — 2%) + ¢(y)ly € C}

to obtain its unique solution y*.
If ||y* — 2%|| < &, then the algorithm terminates.
Otherwise go to Step 2.
Step 2. Take
2F = (1 = Nz 4 MyF

Find wk‘H = PF($k+1)(wk).
Let k£ < k + 1 and return to Step 1.

Theorem 3.4 In addition to the assumptions of Theorem 2.3, suppose that
C is compact, and F is upper semicontinous on C. Then, if Algorithm 3.3
does mot terminate, the sequence {x*} is bounded and any cluster point is a
solution of Problem (VIP). In addition, it holds d(xz*, H(z*)) — 0 as k — oo.

Proof. In Algorithm 3.3, we have w**! := Pp( rir)(w”) with w® € F(z*).
From Lemma 2.2 and the definition of p(F(z*), F(z**1)) it follows that

[t —wk|| < p(F(a"), F(a™H).
From the cocoercivity of F' on C' with modulus 7, we have
’pr(F(:L‘k),F(l‘k+1)) S <$k _ J)k—H,wk _ wk+1>.

Thus

k+1 _ 1 k k+1)||2

||zF — 2 —(w" —w
et

2 1
Ik+1‘|2—7<xk—ﬂjk+1 k_wk+1>+$||wk_wk+1||2

= lla* -
(67

2 1
< flak = b2 = Sk — w4 b — P

2 1
.’Ek+1||2 o (l o 72)Hwk _wk+l||2‘

= Jla* -
(67

Since o > %, we have

1
||xk 71'k+1 _ 7(wlc 7wk+1)||2 < ||£€k 7xk+1”2
«

which together with quasinonexpansiveness of H implies

S| < (o — ot

Iy T

)

where

y* = h(z® wh) € H(zP),y" ! = h(a wh ) € H(ab ).
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By Theorem 3.3, every cluster point of the sequence {x*} is the fixed point
x* of H which is also a solution to Problem (2.1).

Furthermore, since C' is compact and F' is upper semicontinous on C, it
follows from w* € F(z*) that the sequence {w*} is bounded. Thus, without
loss of generality, we may assume that the sequence {w*} converges to some
w*. Since F' is closed at z*, we have w* € F(z*) and z* € C.

To prove d(z*, H(z*)) — 0 we observe that y* € H(z*), and therefore

d(z*, H(z")) < ||l=* = y"|| Vk.
By Theorem 3.3, we have d(x*, H(z*)) — 0 as k — +o0. O
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