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PROXIMAL POINT ALGORITHMS BASED ON THE
(A,n)-MONOTONE MAPPINGS
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ABSTRACT. In this paper, we consider proximal point algorithms
based on (A, n)-monotone mappings in the framework of Hilbert
spaces. Since (A,n)-monotone mappings generalize A-monotone
mappings, H-monotone mappings and many other mappings, our
results improve and extend the recent ones announced by [R.U.
Verma, Rockafellars celebrated theorem based on A-maximal mono-
tonicity design, Appl. Math. Lett. 21 (2008), 355-360] and [ R.T.
Rockafellar, Monotone operators and the proximal point algorithm,
SIAM J. Control Optim. 14 (1976) 877-898] and some others.

1. Introduction

Variational inclusions problems are among the most interesting and
intensively studied classes of mathematical problems and have wide ap-
plications in the fields of optimization and control, economics and trans-
portation equilibrium and engineering sciences. Variational inclusions
problems have been generalized and extended in different directions us-
ing the novel and innovative techniques. Various kinds of iterative al-
gorithms to solve the variational inequalities and variational inclusions
have been developed by many authors, see [1-16].

Let H be areal Hilbert space with the norm ||-|| and the inner product
(-,). We consider the classical nonlinear variational inclusion problem:
find a solution to

0 e M(x), (1.1)

where M : H — 2H is a set-valued mapping on H. In 1976, Rockafellar
[10] investigated the general convergence and rate of convergence based
on proximal point algorithms in the context of solving (1.1) by showing,
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when M is maximal monotone, that the sequence {x,} generated for an
initial point ¢ by

Tpt1 = Pp(xy) (1.2)

converges weakly to a solution (1.1), provided the approximation is made
sufficiently accruate as the iteration proceeds, where P, = (I + ¢, M)™!
for a sequence {c,} of positive real numbers that is bounded away from
zero. It follows from (1.2) that z,41 is an approximate solution to the
inclusion problem

0€ M)+ c, (z—z,). (1.3)

As a matter of fact, a general class of problems of variational char-
acter, including minimization or maximization of functions, variational
inequality problems, and minimax problems, can be unified into the form
(1.1). General maximal monotonicity has been a powerful framework to
studying convex programming and variational inequalities. It turned out
that one of the fundamental algorithms applied for solving these prob-
lems was in fact proximal point algorithm. Furthermore, Rockafellar [11]
applied the proximal point algorithm in convex programming. Verma
[15] improved the results of Rockafellar [10] based on A-maximal mono-
tonicity design. Recently Verma [14] generalized the recently introduced
and studied notion of A-monotonicity to the case of (A, n)-monotonicity,
while examining the sensitivity analysis for a class of nonlinear varia-
tional inclusion problems based on the generalized resolvent operator
technique.

Inspired and motivated by the recent research going on in this area,
in this paper, we explore the approximation solvability of a generalized
nonlinear variational inclusion problem (1.1) based on (A, 7n)-monotone
mappings in the framework Hilbert spaces. Our results mainly improve
and extend the recent ones announced by Rockafellar [10] and Verma
[15].

2. Preliminaries

In this section we explore some basic properties derived from the no-
tion of (A, n)-monotonicity. Let n : H x H :— H be a single-valued
mapping. The map n is called 7-Lipschitz continuous if there is a con-
stant 7 > 0 such that

In(u,v)|| <7lly —vl, VYu,ve H.
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Let M : H — 2H be a multivalued mapping from a Hilbert space H
to 27, the power set of H. We recall following:

(i) The set D(M) defined by
D(M)={ue H:M(u)#0},
is called the effective domain of M.

(ii) The set R(M) defined by
ROM) = | M(w),

ueH

is called the range of M.
(iii) The set G(M) defined by
GM)={(u,v) e Hx H:ue D(M),ve Mu)},
is the graph of M.

DEFINITION 2.1. Let p : H x H — H be a single-valued mapping and
let M : H — 2H be a multivalued mapping on H.

(i) The map M is said to be monotone if

(W —v*u—vy >0, V(u,u"),(v,v*) e G(M).

(ii) n-monotone if

(u* —v*,n(u,v)) >0, Y(u,u"),(v,v") € G(M).

(iii) r-strongly monotone if

(W —v 5 u—v) >rllu—vl, Y(u,u"),(v,v*)e GM).

(iv) (r,n)-strongly monotone if
(u* —v*, n(u,v)) >rllu—2|, Y(u,u*),(v,v")eGM).
(v) n-pseudomonotone if (v*,n(u,v)) > 0 implies
(u*,n(u,v)) >0, Y(u,u),(v,0") e GM).

(vi) (m,n)-relaxed monotone if there exists a positive constant m
such that

(w* —v*,n(u,v)) > —mlu—v||?, V(u,u*),(v,v*) € G(M).
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DEFINITION 2.2 ([12]). Let A: H — H be a nonlinear mapping on a
Hilbert space H and let M : H — 2H be a multivalued mapping on H.
The map M is said to be A-monotone if
(i) M is m-relaxed monotone.

(ii) A+ pM is maximal monotone for p > 0.

REMARK 2.3. A-monotonicity generalizes the notion of H-monotonicity
introduced in [3].

DEFINITION 2.4 ([13],[14]). A mapping M : H — 2/ is said to be
maximal (m,n)-relaxed monotone if
(i) M is (m,n)-relaxed monotone,
(ii) for (u,u*) € H x H and

(w* =" n(u,v)) = —mfu—v|?, (v,0%) € G(M),
we have u* € M(u).

DEFINITION 2.5 ([13],[14]). Let A: H — H andn: H x H — H
be two single-valued mappings. The map M : H — 2 is said to be
(A, n)-monotone if
(i) M is (m,n)-relaxed monotone,

(ii) R(A+ pM) = H for p > 0.

Note that alternatively, the map M : H — 2 is said to be (A,n)-
monotone if

(i) M is (m,n)-relaxed monotone,

(ii) A+ pM is n-pseudomonotone for p > 0.

REMARK 2.6. (A, n)-monotonicity generalizes the notion of A - mono-
tonicity introduced by Verma [12] and (H,n)-monotonicity introduced
by Fang et al. [4].

DEFINITION 2.7. Let A: H — H be an (r,n)-strong monotone map-
ping and let M : H — H be an (A, n)-monotone mapping. Then the

generalized resolvent operator JAA/I') : H — H is defined by
T () = (A+ pM) " (u), Vue€ H,
where p > 0 is a constant.

NotATION ([12]). Let A : H — H be an r-strongly monotone map-
ping and let M : H — 27 be an A-monotone mapping. Then the
operator (A + pM)~? is single-valued.

NOTATION ([13], [14]). Let n: Hx — H be a single-valued mapping,
A : H — H be (r,n)-strongly monotone mapping and M : H — 27
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be an (A,n)-monotone mapping. Then the mapping (A + pM)~*
single-valued.

In order to prove our main results, we also need the following lemmas.

LEMMA 2.8 ([16]). Let H be a real Hilbert space and let n : H x H —
H be a t-Lipschitz continuous nonlinear mapping. Let A : H — H be
a (r,n)-strongly monotone and let M : H — 2" be (A,n)-monotone.
Then the generalized resolvent operator JAA}’ZJ :H — H is 7/(r — pm),
that is,

17373(@) = Tl € ———la —yl. Va,ye H.

LEMMA 2.9 ([16]). Let H be a real Hilbert space, let A: H — H be
(r,n)-strongly monotone, and let M : H — 2" be (A, n)-monotone. Let
n: H x H — H be a 7-Lipschitz continuous nonlinear mapping. Then
the following statements are mutually equivalent:

(i) An element v € H is a solution (1).

(ii) For uw € H, we have u = Jé\/[An(A(u)), where

T (w) = (A+ pM) ™ (w).

LEMMA 2.10. Let H be a real Hilbert space, let A: H — H be (r,n)-
strongly monotone and s-Lipschitz continuous and let M : H — 21
be (A, n)-monotone. Furthermore, let n: H x H — H be 7-Lipschitz

continuous. Then

An An ST 9
17325 (AW) = T (AWDI < T——llu = vl

Consequently, we have
(I = T3 A)(w) — (I - JA’"A>< ),u—v)

> (14 ) (1= )| = i A)(w) = (I = 3 A))]|.

r—pm

Proof. Since J]‘Z’Z :H — His 7/(r — pm) and A is s-Lipschitz con-
tinuous, we can obtain the desired conclusion easily.
O]

3. Main results

THEOREM 3.1. Let H be a real Hilbert space, let A : H x H be (r,n)-
strongly monotone and s-Lipschitz continuous and let M : H — 2 be
(A,n)-monotone. Let n : H x H — H be a 7-Lipschitz continuous
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nonlinear mapping. For an arbitrarily chosen initial point xy, suppose
that the sequence {x,} is generated by the proximal point algorithm

Tnir & T3 (Alwn))
such that

A,
lznt1 = Tafp, (Alza))ll < €n,

where Jl\éf’zn = (A+ poM)™L, €, C [0,00), pn C [0,00) are scalar se-
quences with e = ZZO:O €n, < 00 and p, is bounded away from zero.
Then the following conclusions hold:

(i) The sequence {x,} is bounded.

(i1) limy—oo Ji(zn) = 0, for p, < and sT < r.

r—ST
m

(iii) The sequence {xy} converges weakly to a solution of (1.1).

Proof. Suppose that z* is a zero of M. Put J; =1 — J]‘@’Zn(A) for all
n > 0. From Lemma 2.3, we have J is (14 —7—)2(1— =)~ L_firmly

r—ppm r—ppm

nonexpansive.
On the other hand, we have any solution to (1.1) is a fixed point of
JJCIJ/)J”A’ and hence a zero of J;;. Observe that

* A, A, *
[ens1 = 2%|| = llenta = Jafy, (Alzn)) + J37), (Alzn)) — 27|
A, *
< en+ 737, (Alzn)) — 27|
ST x
<én+ ——|zn — 27
r— m

n
<e1+|[lzo — 2",

which yields that sequence {z,} is bounded. It follows from Lemma 2.3
that

|2ni1 — 2|2
= ||zns1 — T3t (Alwn)) = (@) + 20 — 2|2

A, * *
= [lns1 — J3f", (Aza)) = Ji(@n)l? + [lzn — 2|2

+2eng1 = Ty, (A@n)), 2n = 27) = 2T} () = T3 ("), 20 — 27)
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= ens1 = T3t (Alxn)) = Tri(@a) |* + |z — 2°|

+2ani = Jiyh, (Alea) 2 = ')
214 ) )

= llnt1 = Jailh, (Al@a)|1? + 17 (za) |
= w1 — Tyt (Alwn)), T (xa)) + |l — 2|

+ 2(zn41 — Mpn(A(xn)) —a7)
1+ =21 - )
* A, * *
+ |5 (@a)|1? — 2<xn+1 - JMZ,L(A(xn))a Tn(@n)) + l|lon — 2™
<xn+1 72 (A($n)),$n—l'*>
-2 ST * 2
_ 1———) || (xy
=21+ )21 = ) )]
<4114 (1 ST 41 5T 2z, — z*|2
S@ i+ (4 =1 = ), — |
A A *
+ 2zni1 — Jif,, (Azn)), Jof), (Alan)) — 2%)
ST ST
—2(1+ ——— )21 — —— || (z)]]?
(14 =) = ) o)
ST ST
<21+l 401 _ 2015 |2
<@+ =y (1= ), — o'
+ 26— ||o, — "
r— Ppm
ST ST
—2(1+ ——— )21 — —— || (z)]?
1+ =) 1= eI,

where p, < and st < r. It follows from the summability of the

sequence {e,} that e; = >°°° €2 < co. Therefore, we have

lwn 1 — 2"

ST ST

) "Mlzo — 2"

)1 -

T — pnM r— ppm

ST
+2e;———||zo — x|
T — ppm

n

<ex+[14+(1+

ST

—2(1 4+ ——— )21 - T ()2
( T_pnm)( r—pnm;” i)l
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We infer that Y o ||J7(z)|> < oo = limyoo Ji(z,) = 0. It fol-
lows that there exists a unique element (un,v,) € M represented by
A(pn) + pnvn = A(zy) for all n. Observing p, = J]é[’j;n(A(.%’n)) and
limy, o0 J)(z5) = 0, we have

lim ||z, — pn] = 0. (3.1)
n—oo
It further follows, since the p, is bounded away from zero, that

lim M = lim v, =0.

n—oo pn n—oo
Since the sequence {x,} is bounded and the space is a Hilbert space, we
have that there exists a subsequence {x,, } of {x,} such that {z,,} — z*.
From (3.1), we have p,, also converges weakly to x*. Let some (u,v) €
M. It follows from (A, n)-monotonicity of M that

</,L—/,Ln,77(V7l/n)> Z (_m)HH_H’n”Q fOT alln207
which yields that
(= a*,n(v,0)) > (=m)||p — 2*||*  for all n > 0.

Since M is (m,n)-relaxed monotone and (u,v) is arbitrary, we have
(z*,0) € M. This implies that z* is a solution of nonlinear variational
inclusion (1.1).

Finally, since very Hilbert space is a Opial’s space, we have that the
whole sequence convergence weakly to x*. This complete the proof. [

REMARK 3.2. Theorem 3.1 mainly improves Theorem 1 of Rockafellar
[10] and also generalizes Theorem 3.2 of Verma [15] to the case of (A, 7)-
monotone mappings.
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