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ABSTRACT. In this paper, we develop an iterative algorithm for obtaining common so-
lutions to the Cayley inclusion problem and the set of fixed points of a non-expansive
mapping in Hilbert spaces. A numerical example is given for the justification of our claim.

1. Introduction

Everywhere in the paper V is assumed to be a real Hilbert space with inner
product and norm (-,-) and || - ||, respectively and F(8) = {v € V : 8v = v} to be
the fixed point set of the mapping 8. If A : V — V and N : V — 2V are single and
multi-valued mappings, respectively then the variational inclusion problem consists
of obtaining v € V such that

(1.1) 0 € A(v) +N(v).
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Problem (1.1) and related problems have been considered by many authors in papers
such as [1, 2, 3, 7, 8, 10, 11], and has applications in economics, physics, and
structural analysis. Another problem known as the fixed point problem is the
problem of obtaining v* € V such that

(1.2) vt = 8(v).

Here 8 : V — V. This problem (1.2) was considered in [6, 9, 12, 14], and is used for
mathematical models of real problems. For the last several years, many researchers,
see for example [12, 13, 14], have found common solutions to the problems (1.1)
and (1.2). In this paper we find a common solution to the Cayley inclusion problem
and the fixed point problem.
2. Preliminaries

In this section, we go through the basic definitions and results used in the paper.

Definition 2.1.([14]) A mapping 8 : V — V is called non-expansive if
IS(v) = S(w)|| < |Jlv—w| ¥V ov,weV.
Definition 2.2.([14]) A mapping A : V — V is called a-inverse strongly monotone
if there exists & € RT such that
(A) — Aw), v —w) > allA(w) — Aw)|? ¥ v,0 € V.

Definition 2.3.([14]) Let N : V — 2V be a multi-valued mapping, then it is said to
be

(i) monotone if for all v,w € V, x € N(v), y € N(w) such that
0<(v—wz—y);

(ii)  strongly monotone if for all v,w € V, z € N(v), y € N(w) there exists
6 € R* such that
Ollv —w|* < (v—w,z—y);

(iii) mazimal monotone if N is monotone and (I+nN)(V) =V for all n > 0, where
I is the identity mapping on V.

Lemma 2.1.([14]) Let {en}, {fm} and {gm} be three non-negative real sequences
satisfying the following condition:

em+1§(1_/\m)em+fm+gm vamO;

where mg is some non-negative integer, {\n} is a sequence in (0,1) with > °_ A =
00, fm = 0(Am) and 37 gm < 00, then lim,, o0 €y = 0.
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Lemma 2.2.([5]) Let € be a real Banach space, J : & — 2&" be the normalized
duality mapping, then for any x,y € &, the following conclusion holds:

lz+yl* < ll=1* + 2{y, i (z +9)), Vi(z+y) € J(@+y).
In particular, If € =V is a real Hilbert space, then
|z +y))> < |® + 20y, 2 + ), Va,ye V.

Definition 2.4.([14]) Let X be a nonempty closed and convex subset of a Hilbert

space V, then for any v € V, there exists a unique nearest point in X, designated
by P*(v), such that

v — PX()| < |lv —w]|, YweX.
This mapping PX from V to K is known as metric projection.
Remark 2.1. The metric projection PX has the following properties:
(i) P* :V — X is non-expansive, i.e.,
1P*(v) = PX(w)]| < [Jv = wll, Vv,weV;
(ii) P is firmly non-expansive, i.e.,
| P (v) — PX(w)|*> < (P*(v) — PX(w),v —w) Yv,w € V;
(iii) for each v €V,
u=P*(v) & (v—uu—w)>0 YwecX.

Definition 2.5.([14]) Let N : V — 2V be a multi-valued maximal monotone map-
ping, then the single valued resolvent operator is defined as:

TN () = [[+ 4N} (v), YveV.
Here n € RT and I is the identity mapping.
Remark 2.2. The resolvent operator H,j;f has the following properties:
(i) it is single valued and non-expansive, i.e.,
||3nN(v) - Hz\r(w)H <|lv—wl|, Yv,we€Vand fornec RT;
(ii) it is l-inverse strongly monotone, i.e.,

135 (v) = 35 ()|I* < (v — w, T (v) = Ty (w), Vv, we V.
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Definition 2.6. Let N : V — 2V be a multi-valued maximal monotone mapping
and HnN be the resolvent operator associated with it, then the Cayley operator Cg]\r
is defined as:

(2.1) Cy(v) =28} (v) — I], YveV.

Remark 2.3. Using Remark 2.2, it can be easily seen that the Cayley operator
C%\r is 3-Lipschitz continuous.

In short, we denote it by €, ie., €(v) = C)(v). Let N : V — 2V be a multi-
valued maximal monotone mapping, H,IN be the resolvent operator associated with

it and C%\f be the Cayley operator, then Cayley inclusion problem is to find v € V
such that

0 € CN(v) + N(v).

Or in short it can be written as

(2.2) 0 € €(v) + N(v).

Lemma 2.3.([4]) Let N : V — 2V be a mazimal monotone mapping and B : V —V
be a Lipschitz continuous mapping. Then a mapping B+ N :V — 2V is a mazimal
monotone mapping.

In view of Remark 2.3 and Lemma 2.3, we can see that € +N:V — 2V where
C is a Cayley operator given by (2.1) is a maximal monotone. So a new resolvent
operator can be defined as follows.

Definition 2.7. Let N : V — 2V be a maximal monotone mapping and € : V — V
be a cayley operator given by equation (2.1) which is Lipschitz continuous, so that
C+N:V — 2V is also a maximal monotone mapping. A new resolvent operator
associated with € + N is defined as:

(2.3) ANy =T +n€+N) ' (v) Voe.

Remark 2.4. The resolvent operator HS+N is also non-expansive and 1-inverse
strongly monotone.

3. Main Result

In this section, we will discuss an algorithm for obtaining common solutions to
the problems (1.2) and (2.2). Before going to the main result, we first state the
Lemma which is used in the main result.

Lemma 3.1. v € V is a solution of variational inclusion problem (2.2) iff v =
SN (), ¥V neR".
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Proof. If v € V is a solution of problem (2.2), then for n € RT,

0e(C+Nve0enC+Nw
S v e [14+n(C+ N)v]
sv=[1+nC+N)] " (v)= HS+N(U). 0

Using Lemma 3.1, we develop the following iterative algorithm for obtaining
common solutions to problems (1.2) and (2.2).

Algorithm : Let N : V — 2V be a multi-valued maximal monotone mapping, 3,3;[ be
the resolvent operator associated with it, € be the Cayley operator and § : V — V
be a non-expansive mapping, then let

(3.1) {vm+1 = B+ (1= B)S (),

Wy =I5 N (0r), m=0,1,2,--- .

Now we state and prove our main result in which we show that the sequence {v,,}
generated by (3.1) under certain conditions converges strongly to common solutions
to the problems (1.2) and (2.2).

Theorem 3.1. Let V be a Hilbert space, N : V — 2V be a multi-valued mazimal
monotone mapping, C be the Cayley operator given by (2.1), which is Lipschitz
continuous so that C+N :V — 2V is a maximal monotone mapping by Lemma 2.3
and 8 : V =V be a non-expansive mapping. Let F(S)NVI(I,C+ N) # ¢. Suppose
vo € V and {v,} be the sequence given by (3.1) with the following conditions:

(i) limy, 00 Bm = 0 Zf:;zo Bm = 00;

(il) Y=o |Bm+1 = Bm| < 0.
Then {vy} converges strongly to F(8) N VI(I,C+N).

Proof. We prove the theorem in six steps.
Step 1 : First we show that the sequences {v,,} and {w,,} are bounded.
For z € F(§) NVI(I,C+ N) and from Lemma 3.1, we have

2 =3SN(2).
So, we calculate

[wm = 2l = 135 (vm) = 37 (2)]

(3.2) < |lvm — 2| Ym > 0.
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Using (3.1) and (3.2), we can write

[vm+1 — 2l = 1Bm(v — 2) + (1 = B ) (Sw,, — 2)l
< Bmllv =zl + (1 = B [|wm — 2|
< ﬂmHU - z” +(1— Bm)va - Z”
< max {|[v — z], [|om — 2|}
<.
< max {[|lv — z|[, [Jvo — 2|}
(3.3)

lo = z].

From above we conclude that the sequences {v., } and {w., } are bounded. Since 8 is
non-expansive and € is Lipschitz continuous so {8, } and {C,, } are also bounded
in V.

Step 2 : Here we prove that

Um

(3.4) [vmt1 — vl = 0 and ||Jwmir — wp|| — 0 as m — .
Since resolvent operator given by (2.3) is non-expansive, we calculate

[wmt1 = wenll = 135 (V1) = 3 (vm)

(3-5) < lvms1 = oml].
Hence from (3.1) and (3.5), we obtain

”Um—&-l - Umn = ”6mv + (1 - ﬂm)swm - (5m_1v + (1 - ﬂm—l)swm_l)”
= [[(Bm — Bm—1)(v = Sw,, 1) + (1 = Bim) (Sw,, — Syl
< Bm = Bm—1lllv = 8w,y | + (1 = Brm) 18w, = S,y |
< |Bm - ﬂm71|M + (1 - Bm)me - wm71|

(3.6) < B = Bm—1|M + (1 = Bm)[vm — vm—1]]-

Here M = sup,,~q ||v — 8w,,_,||- We see that all the conditions of Lemma 2.1 are
satisfied by taking e,, = [|[vm — Vm_1ll, fm = 0 and gm = |Bm — Bm_1|M and so
[vmt+1 — V|| = 0 as m — oco. From (3.5) ||wm+1 — Wi || = 0 as m — oo.

Step 3 : Here we prove that for z € F(S)NVI(I,C+ N),

(3.7) lvm — 8w, || = 0 as m — oo.

”Um - Swm” < ”Um = Sw,,_y || + ||8wm_1 - Swm”
(3.8) < Brm—1lv = 8wy | + W1 — Wi |-

Since B, — 0 and ||wy,—1 — wy,|| — 0, therefore ||v,, — S, || — 0.
Step 4 : Here we prove that

(3.9) lom — Wi || = 0; ||8w,, — wm|| — 0.
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For z € F(§) NVI(I,C+ N) and using Remark 2.4, we obtain

[wm = 2% = 135 (vm) = 3712

<U7n — Z,Wm — Z>

IN

1
5 {va - Z||2 + ||wm - Z||2 - ||Um -z = (W, — Z)HQ}

IN

2 Ulom = 212+ o = 2l lom — w?}
So, we get

(3.10) i = 21 < o = 2 = & o — w1
So, using (3.1) and (3.10), we have

[vms1 = 2l* = 1B (v = 2) = (1 = Bin) (Suw,,, — 2)II?
< Bllv = 2l* + (1 = Bn) 18w, — 217
< Bmllv = 2lI* + (1 = By 1w — 2|

)

1
< Bllo =31+ (1= ) {llom = 217 = Glm — w2}
This implies that

(1 — ﬂm)
2

(3.11) [vm = winll* < Bmllv = 217 + (Jvm = 21* = [vms1 = 2]1?).

Since 8, — 0 and
lom = 2l* = [vms1 = 201?] < Jomar = vall([vmll + lvm1])) = 0.
So, from (3.11), ||[vm — wm|| = 0. Also from (3.7), we obtain
18w, = Wil < 8w, = vmll + [lvm — wm | = 0.
Step 5 : Here we prove that

(3.12) limsup(v — ¢, 84, —q) <0,

m—roo

here g = PFENVILEN)
Since {w.,} is a bounded sequence in V, so there exists a subsequence {wy,,} C

{wn,} such that w,,, = w € V and

(3.13) limsup(v — ¢,8w,, —¢) = lim (v —¢,8y,, —q).

m— oo m;— 0o
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Since [|8uw,,, —wm| — 0, [|8w,,, —wm,|| — 0, 8 is non-expansive hence I —8:V =V
is semi-closed, so $(w) = w, i.e., w € F(8).
Now we prove that

(3.14) we VI(I,e+N).

Since Cayley operator € is Lipschitz continuous and N is maximal monotone, there-
fore by Lemma 2.3 € + N is maximal monotone. Let (a,b) € Graph(€ + N), i.e.,
b€ (€+N)(a). Since wy,, = IS (v, ), we have vy, € [I + (€ + N)](wp, ), ie.,

1

;(Uqu — Wpy,;) € (C+N)(wpp,).

So, by maximal monotonicity (€ 4+ N), we have

<a — Wy, , b — l(vmi — wm1)> > 0.
n
So
1
(3.15) (a — Wy, ,b) > <a — Wi,y — (U, — wmi)>.
n

Since ||V, — Wi, || = 0 and w,,, — w, we get

lim (a — wp,,,b) = (a —w,b) > 0.

m; —00

Because € + N is maximal monotone, this implies that 0 € (€ + N)(w), i.e., w €
VI(I,C+N). Sowe F(8§)NVI(I,C+N).

Since ||8w,, — Wl — 0 and wy,, = w € F(8) NVI(I,C + N), so from (3.13)
and Remark 2.1, we get

limsup(v — ¢,8w,, —q) = lim (v—¢q,84,, —q)

m—0o0 m; — 00
= lin <’U —q, Swm. — Wm; + Wy, — q>
m; —00 B

= lim (v—qw—¢q) <0.

m;— 00

Hence (3.12) is proved.
Step 6 : Finally we prove that

(3.16) Uy — q = PFEOVITEEN) (403,
Using (3.1), (3.2) and Lemma 2.2, we obtain
[vm+1 = ql* = |1Bm(v — @) + (1 = Bin) 8w, — D)II?
< (1= Bl uwnm = DI +28m (v — ¢, vim41 — q)
< (1= Bm)*l[wm = OI* +26m{v = ¢, Vi1 — q)
(1 - ﬂm)QH'Um - Q)||2 + 2ﬁm<v —4q,Um+1 — Q>~

IN |

(3.17)
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Let
Ym = max {0, (v — ¢, Um4+1 — @)} -

Then ~,, > 0.
Now we prove that v, — 0.
From (3.12), it follows that for given § > 0, there exists mg such that

(v —q,Vmy1 —q) < 0.

So, we have
0<7vm <96, ¥m>mg.

By the arbitrariness of § > 0, we get v, — 0. So we can write (3.17) as follows;

(3.18) [vm+1 = al* < (1 = Bm) 0w = )I* + 2B Yim-

By taking e, = [[vms1 — ql|?, fm = 2BmYm and g, = 0, all the conditions of the
Lemma 2.1 are satisfied. Hence v,, — ¢ as m — oo. This proves our theorem. O

4. Numerical Example

Example 4.1. Let V = R, the set of reals and let N : R — 28, be defined
as N(v) = {:(v)} VY v € R, then we calculate resolvent operator Hff(v), Cayley

operator C%\[ (v) and new resolvent operator 3S+N<’l}) forn=1 as

8 (0) = [T +9N () = v,

CN () = 20 (v) — 1] = %v.
15

95N w) = [ +n(€+N)] 7 (v) = v,

Let 8 : R — R be defined as 8(v) = v and 3, = . Then all the conditions of
Theorem 3.1 are satisfied and we can calculate

1 (m—1)15

Um+1 = —Vo
m

281}.

All codes are written in MATLAB 2012. We have taken different initial values
Vo = 1,3.5,5.0, which show that the sequence {v,,} converges to the solution of the
problem. The convergence graph is shown Figure 1.
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Figure 1: Convergence of {v,,} by using Algorithm 3.1
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