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Abstract. In this paper, we introduce a new resolvent operator and we call it
relaxed n-proximal operator. We demonstrate some of the properties of relaxed 7-
proximal operator. By applying this concept, we consider and study a variational -like
inclusion problem with a nonconvex functional. Based on relaxed n-proximal opera-
tor, we define an iterative algorithm to approximate the solutions of a variational-like
inclusion problem and the convergence of the iterative sequences generated by the al-
gorithm is also discussed. Our results can be treated as refinement of many previously
known results. An example is constructed in support of Theorem 1.

Keywords: algorithm, nonconvex, proximal, relaxed, solution.
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1 Introduction

Variational inequality theory was introduced by Hartmann and Stampacchia
[19] in 1966 as a tool for the study of partial differential equations with applica-
tions principally drawn from mechanics. Variational inclusions involving two or
more variables are of great importance and natural extensions of various types
of variational inequalities existing in the literature. Variational inclusions have
wide range of applications in industry, mathematical finance, economics and in
several branches of applied sciences, see [5,7,8,9,10,14,15,16,17,18,20,25,26,27,
29] and references therein. It is carefully observed that the projection method
and its variant forms can not be applied for solving variational inclusions. This
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fact gives rise to use the techniques based on proximal operators. For recent
development of the subject, we refer to [2,4,11,22,23].

By the use of proximal operators, one may develop powerful and efficient
iterative algorithms for solving several classes of variational inclusions (variatio-
nal-like inclusions and other related problems). In fact, optimization algorithms
are called proximal algorithms and are generally applicable but well-suited to
problems of substantial recent interest involving large or higher dimensional
datasets.

In this paper, a different interpretation of proximal operator i.e., a relaxed 7-
proximal operator is introduced and we prove some of its characteristics. Based
on relaxed n-proximal operator, we define an iterative algorithm for solving a
variational-like inclusion problem. In support of Theorem 1, we construct an
example.

2 Preliminaries

Let H be a real Hilbert space endowed with a norm || - || and an inner product
(+,+). Let CB(H) be the family of all nonempty bounded closed subsets of H.

Let D(-,-) be the Hausdorff metric on CB(H) defined by

D(A, B) = max {sup d(z, B), sup d(A,y)} , VA,Be CB(H),
z€A yeB
h B) = inf A,y) = inf .
where d(z, B) Jnf d(x,y) and d(A,y) inf d(x,y)

Let us recall the required definitions.

DEFINITION 1. Let T : H — CB(H) be a set-valued mapping, g, R : H — H
and n : H x H — H be single-valued mappings. Then

(i) T is said to be D-Lipschitz continuous if, there exist a constant 67 > 0
such that B
D(T(x),T(y)) < orllz —yl, Va,ye H.

(74) R is said to be n-relaxed Lipschitz continuous if, there exists a constant
o > 0 such that

(R(z) = R(y),n(z,y)) < —allz —y|*, Yo,y e H.

(4491) 1 is said to be Lipschitz continuous if, there exists a constant 7 > 0 such
that
[n(z, y)l| < 7llz —yll, Yo,y H.

(iv) n is said to be strongly monotone if, there exists a constant § > 0 such
that
(n(@,y),x —y) > dlla —y|*, Va,yeH.

(v) g is said to be strongly monotone if, there exists a constant £ > 0 such
that

(g(x) — g(y),x —y) > &[lz —y||?, Va,y € H.
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(vi) g is said to be Lipschitz continuous if, there exist a constant A\; > 0 such
that

lg(z) — gl < Agllz —yll, Va,y e H.

(vii) R is said to be strongly monotone with respect to g if, there exists a
constant dg > 0 such that

(R(g(x)) — R(g(v)), 9(x) — g(y)) > drllx —yl|*, Va,y € H.

DEFINITION 2. [33] A functional f : H x H — R is said to be 0-diagonally
quasi-concave (in short, 0-DQCV) in z if, for any finite set {z1,--- ,z,} C H

and for any y = > Ajz; with A; > 0and > A\, =1,

i=1 i=1

i ) < 0.
@?nf (zi,y) <0

DEFINITION 3. Let nn : H x H — H be a mapping and ¢ : H — R U {o0}
be a proper functional. A vector f* € H is called an n-subgradient of ¢ at
x € domg if,

(f5n(y,x)) < oly) — ¢(x), Vye H.
Each ¢ can be associated with the following map 9, ¢, called n-subdifferential
of ¢ at x, defined by

_ f*eH<f*vn(yax)>§¢(y)_¢(‘r)a V’Ll/EH, $€d0m¢
(@) = {(Z), x & domg.

Lemma 1. [12] Let D be a nonempty convex subset of a topological vector
space and f: D x D — (—00,00) be such that

(@) for each x € D, y — f(z,y) is lower semicontinuous on each compact

subset of D;

(#9) for each finite set {x1,-+- ,x,} C D and for eachy = > A\jx; with A; > 0
i=1

- i . <0:
and Z; X =1, 1r§nz_1gnnf($uy) <0

(#i1) there exists a nonempty compact convex subset Do of D and a nonempty
compact subset K of D such that for each y € D\ K, there is an x €

Co (Do U {y}) satisfying f(x,y) > 0.
Then, there exists § € D such that f(x,§) <0, for all x € D.

DEFINITION 4. Let ¢ : H — RU{+0o0} be a proper, n-subdifferentiable (may
not be convex) functional, n : H x H — H, R : H — H be the mappings
and I : H — H be an identity mapping. If for any given z € H and p > 0,
there exists a unique point x € H satisfying

(I = R)x —z,n(y,x)) + pp(y) — pp(x) >0, Vye€ H,

Math. Model. Anal., 20(6):819-835, 2015.
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then the mapping z — x, denoted by Raj}qﬁ(z) is said to be relaxed n-proximal
operator of ¢. We have z — (I — R)z € pO,¢(x), it follows that
8774) _ —1
R (2) = [(I = R) + pdy¢]  (2). (2.1)

o,

O
A comparison of relaxed n-proximal operator of ¢ (2.1) with some existing
resolvent operators is as follows:

(i) If the mapping R = 0, then the relaxed n-proximal operator (2.1) reduces
to the following resolvent operator introduced and studied by Ahmad et

al. [1]
R (2) = (1 + p0ad] 7 (2). (22)

(i4) If H = X, a Banach space with its dual X* and (I — R) = J, where
J: X — X* is a mapping, then relaxed n-proximal operator (2.1) reduces
to the following resolvent operator introduced and studied by Siddiqi et
al. [31]

R(2) = [T + pdng] 7 (2). (2.3)

(#4i) If the mapping R = 0, 0,¢ = 0¢, where ¢ is the subdifferential operator
of ¢, then the relaxed n-proximal operator (2.1) becomes

R)(z) = [T+ p0g] 7 (2). (2.4)
The details of resolvent operator (2.4) can be found in [6].

(iv) If the mapping R = 0, 0,¢ = G, where G : H — 2 is a maximal
monotone set-valued mapping. Then, the relaxed n-proximal operator
(2.1) becomes the following classical resolvent operator

RS (2) = I+ pG) 7\ (2). (2.5)

From the above discussion it follows that the relaxed n-proximal resolvent op-
erator (2.1) includes many resolvent operators studied in recent past.

Now, we give some adequate conditions which guarantee the existence and
Lipschitz continuity of the relaxed n-proximal operator Rij’f.
Theorem 1. Let H be a real Hilbert space and n: H x H — H be a strongly
monotone with constant § and Lipschitz continuous with constant T such that
n(x,y) = —n(y,x), for all x,y € H. Let R: H — H be n-relaxed Lipschitz
continuous mapping with constant o and I : H — H be an identity mapping.
Let ¢ : H— RU {400} be a lower semicontinuous, n-subdifferential, proper
functional which may not be convex and for any z,x € H, the mapping h(y,x) =
(z— (I - R)x,n(y,x)) is 0-DQCV in y. Then for any p > 0 and any z € H,
there exists a unique x € H such that

(I =R)x —z,n(y,x)) + pp(y) — pop(x) >0, Vy e H, (2.6)

l.e.,x = Ri”;s(z) and hence the relaxed n-proximal operator of ¢ is well-defined.



Relazxed n-proximal Operator 823

Proof. For any given p > 0 and z € H, define a functional f : H x H —
RU {+o0} by

fly, ) = (z = (I = R)z,n(y,z)) + pd(z) — pd(y), Vz,y € H.

Using the continuity of the mappings I, R, n and lower semicontinuity of ¢, we
have for each y € H, x — f(y,z) is lower semicontinuous on H.
We claim that f(y,x) satisfies the condition (éi) of Lemma 1. If it is false,

n
then there exists a finite set {y1, -+ ,yn} C H and 29 = > t;y; with t; > 0
i=1

n
and > t; = 1, we have
i=1

<Z - (I - R)I'O?n(yia $0)> + p¢(x0) - p¢(y1) > 07 Vi = ]-7 23 e, N

Since ¢ is n-subdifferentiable at xg, there exists a point f; € H such that

¢(yl) - (b(xo) Z <f;0777(yi7170)>7 Vi = 1727 e, N

It follows that
(z=(I=R)x0,m(yi, o)) > pd(yi)—pp(z0) > p{fs,:1(Yis o)), Vi=1,2,--- ,m.
Thus, we have

(z—= (I = R)xo —pfy,,nyi,x0)) >0, Vi=1,2,---,n. (2.7)

On the other hand, by assumption h(y,z) = (z — (I — R)z,n(y,x)) is 0-DQCV
in y, we have
min <Z - (I - R).’EO - pf;mn(yia $0)> <0,

1<i<n

which contradicts the inequality (2.7). Hence f(y,z) satisfies condition (i) of
Lemma 1. We take a point § € dom¢ and as ¢ is n-subdifferentiable at g, there
exists a point f; € H such that

o(x) — (@) > (fz.n(x,7)), Vo€ H.

Since 7 is strongly monotone with constant §, Lipschitz continuous with con-
stant 7 and R is n-relaxed Lipschitz continuous with constant «, we have

f(g,2) = (z = (I = R)z,n(y,2)) + pp(z) — pd(y)
> (y— R(y) —z+ R(z),n(y,2)) + (z — g+ R(Y), (¥, 2)) + p(fy.n(z,9))
=(y —z,0(¥, 7)) — (R(y) — R(z),n(7, 2)) + (z,1(¥, %))
+ (R(Y) — ¥,n(¥,2)) + {f5.n(x, 7))
> §||g—z|*+allg—z|*~7l|z[llg—2 |- IR@ I+ 7] 5= -7 | 3 1l[l5—2]|
= lg =zl [(a + )5 — || — 7 {ll=ll + [R@) + 7]l + ol 511 }] -

T

@1 0) {=ll+ IR@ + 17l + pllf5 11} and K ={z € H : ||g— x| <
r}. Then, Dy = {y} and K are both weakly compact convex subsets of H, and

Let r =

Math. Model. Anal., 20(6):819-835, 2015.
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for each x € H \ K, there exists a § € Co (Do U{y}) such that f(y,z) > 0.
Hence, all the conditions of Lemma 1 are satisfied. Then, there exists an z € H
such that f(y,z) <0, for all y € H, i.e.,

(I =R)x — 2,0y, %)) + pp(y) — pp(z) =0, Vy € H.

Now, we show that Z is a unique solution of problem (2.6). Suppose that
x1,T2 € H are two arbitrary solutions of problem (2.6). Then, we have

(I = R)xy — z,(y,x1)) + pp(y) — pp(x1) >0, Vy € H, (2.8)
(I = R)xa — z,m(y, v2)) + pp(y) — pp(x2) >0, Vye€ H. (2.9)

Taking y = x2 in (2.8) and y = 2 in (2.9) and adding the resulting inequalities,
we obtain

(I = R)wy — 2,n(x2,21)) + (I = R)w2 — 2,m(21,22)) > 0.
Since n(z,y) = —n(y,x), for all z,y € H, we can write

0 (—=(I = R)z1+ 2+ (I — R)xa — z,n(x1,x2))

<l’1 - IQ,TI(Il,Iz» - <R($1) - R(@),n(whm))- (2-10)

As 7 is strongly monotone with constant § and R is n-relaxed Lipschitz con-
tinuous with constant «, from (2.10), it follows that

<
>

8l|z1—za| P +alles —wo||* <(z1—z2—2,n(21, 22)) — (R(x1)— R(x2), (21, 22)) <0,
and hence we must have x; = x5. This completes the proof.

The following example exhibits that all the conditions on n and R of The-
orem 1 are satisfied.

Ezample 1. Let H = R and the mapping 1 : R x R — R be defined by

(x—y) if |yl <§,
n(x,y) =9 2ayl(z—y) if £ <|ayl<c,
Lz —vy) if eyl >

where ¢ > 0 is any number. Then, it is easy to observe that
(i) (n(z,y),x —y) > |z —y|?, for all 2,y € R, i.e., n is 1-strongly monotone;
(i) n(z,y) = —n(y,x), for all z,y € R;
(iii) n(z,y)| < 1|z —y|, for all z,y € R, i.e., n is L-Lipschitz continuous.

Let R : R — R be defined by R(x) = —kz, for any x € R and k& > 0.
Therefore,

—k(z —y)? if lxyl <§,
(R(x) — R(y),n(z,y)) = —ZElzy|(x —y)? if §< |yl <c
k

—Ez—y)? if |ryl> e
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It can be easily seen that
k
(R(z) = R(y):n(w,y)) < ——lz —yl*, o,y €R,

i.e., R is n-relaxed Lipschitz continuous mapping with constant k/c.
Now, for any x, z € R, the mapping

=(z - A+ k)z,n(y,2) = (z— (L+k)z)n(y,z)
is 0- DQCV in y. If it is false, then there exists a finite set {y1, - ,ym} and
Z t;y; with ¢; > 0 and Z t; = 1 such that for each ¢ = 1,--- ,m,

=1 =1
(z = (L4 k)zo) (z0 — 11) if eyl <3,
0 < h(yi, wo) = § 2lwoyil (z — (1 + K)zo) (wo —wi) if 5 <|wyl <e,
% (z—= (1 +k)xo) (o — i) if |xy| > e
Here, we can see that (z — (1 + k)xo) (o —y;) > 0, for each ¢ = 1,--- ,m, and

therefore
0<> ti(z— (1+k)zo) (zo — i) = (z — (14 k)zo) (w0 — z0) = 0,

which is not possible. Therefore, for any z,z € R, the mapping h(y,x) is
0-DQCYV in y. Hence, n and R satisfy all the conditions of Theorem 1.

Theorem 2. If all the conditions of Theorem 1 are satisfied, then the relaxed
n-proximal operator Ri”f of ¢ is 7/(a + &)-Lipschitz continuous.

Proof. By Theorem 1, the relaxed 7n-proximal operator R, ”¢ of ¢ is well-

defined. For any given 21,20 € H, let 1 = anld)( 1) and 9 = RPI (22) be
such that

(I = R)z1 — z1,m(y,21)) = pop(x1) — pd(y), Yy € H, (2.11)
(I = R)wa — z2,m(y, x2)) > pp(x2) — pp(y), Yy € H. (2.12)

Taking y = x9 in (2.11) and y = 1 in (2.12) and adding the resulting inequal-
ities, we have

(I = R)x1 — z1,n(z2,21)) + (I — R)xo — 22,n(x1,22)) > 0. (2.13)

Since n(z,y) = —n(y, ), n is strongly monotone with constant ¢, Lipschitz con-
tinuous with constant 7 and R is n-relaxed Lipschitz continuous with constant
a, from (2.13), we get

(x1 = @2, (72, 21)) + (R(x2) — R(21),n(72,21)) > (21 — 22, (22, 71))
= (v2 —z1,n(72,21)) — (R(22) — R(21),n(72, 21)) < (22 — 21,7(72, 1)),

Math. Model. Anal., 20(6):819-835, 2015.
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which implies that

(6 + a)lloz = 21]|* < (22 — 21,022, 21)) < 722 — 21|22 — 21)],

i.e.,
-
w2 — a1 < m||z2 — 2|
Therefore, the relaxed n-proximal operator R;)"I(Zs of ¢ is ( —Tl— 5 -Lipschitz con-
' @

tinuous. This completes the proof. O

3 Formulation of the Problem and Proximal Point Algo-
rithm

Let P, f,g: H— H, N,n: Hx H— H be the single-valued mappings, and
A,B,C,D : H — CB(H) be the set-valued mappings. Let ¢ : H x H —
RU{+o00} be such that for each fixed x € H, ¢(-, x) is lower semicontinuous, 7-
subdifferential, proper functional on H (may not be convex) satisfying g(H) N
dom (0, (-, x)) # 0, where 9,¢(-,x) is the n-subdifferentiable of ¢(-,z). We
consider the following variational-like inclusion problem:

Find x € H, v € A(z), v € B(z), w € C(z) and e € D(x) such that
g(x) € dom(0,¢(-,x)) and

(P(u) = (f(v) = N(w, €)),n(y, 9(x))) > ¢(g(x),x) — ¢(y,x), Vye H. (3.1)
Special Cases:

(i) T N =0, n(y,9(x)) =y — g(x) and ¢(x,y) = ¢(x), then problem (3.1)
reduces to the following problem which is to find x € H, u € A(x) and
v € B(x) such that

(P(u) = f(v),y —g(x)) = ¢(g9(x)) — d(y), Vy € H. (3-2)

Problem (3.2) is called set-valued nonlinear generalized variational inclu-
sion problem which was introduced by Huang [21].

(1) If N =0, P, f, g are identity mappings, A, B are single-valued mappings
and ¢(x,y) = ¢(x), then problem (3.1) coincides with the following prob-
lem of finding x € H such that

(A(z) = B(=),n(y, z)) = d(x) — ¢(y), Vy € H. (3:3)
Problem (3.3) was considered and studied by Lee et al. [24].

For suitable choices of operators involved in the formulation of problem
(3.1), one can obtain problems considered and studied by Ding and Lou [13],
Salahuddin and Ahmad [30] and Verma [32], etc..

DEFINITION 5. Let f : H — H be a single-valued mapping, and A : H — 2H
be a set-valued mapping. For all z,y € H, the mapping N(-,-): Hx H — H
is called
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() relaxed Lipschitz continuous in the first argument with respect to A if|
there exists a constant r1 > 0 such that

<N(U1, ) - N(Ug, ')717 - y> < 7T’1HI - yH27 Vuy € A(x)aUQ € A(y),

(#i) Lipschitz continuous in the first argument with respect to A if, there
exists a constant Ay, > 0 such that

[N (ur, ) = N(ug, )| < Anyflur —usfl, Vur € Az), uz € Ay).

Similarly, we can define relaxed Lipschitz continuity of IV in the second argu-
ment with respect to A and Lipschitz continuity of N in the second argument
with respect to A.

DEFINITION 6. Let A : H — 2 be a set-valued mapping, and f : H — H
be a single-valued mapping. Then, A is said to be

() relaxed Lipschitz continuous with respect to f if, there exists a constant
k > 0 such that

(f(ur) = fluz), 2 —y) < —kllz —yl?, Vur € A(z),us € A(y);

(i) relaxed monotone with respect to f if, there exists a constant ¢ > 0 such
that

(f(u1) = fluz),x —y) > —clle —y|I*, Vus € A(z),uz € A(y).

We first transfer the variational-like inclusion problem (3.1) into a fixed
point problem.

Theorem 3. (z,u,v,w,e) is a solution of variational-like inclusion problem
(3.1) if and only if (z,u,v,w,e) satisfies the following relation:

g(@) = ROV (I~ Rygl(x) — p{P(u) — (f(v) — N(w,e))}],

where x € H, u € A(z), v € B(z), w € C(x), e € D(x), p >0 and Ri:,;i)(‘,a:) _
(I — R)+ pdy¢(-,x)]~t is the relazed n-prozimal operator of ¢(-, ).

Proof. One can prove it easily by using the Definition 4 and hence we omit
it. O

Based on Theorem 3, we suggest the following iterative algorithm for ap-
proximating the solutions of variational-like inclusion problem (3.1).

Algorithm 1. Let PR, f,g: H — H, N,n: Hx H — H be the single-valued
mappings such that g(H) = H, A, B,C,D : H — CB(H) be the set-valued
mappings, and I : H — H be an identity mapping. Let ¢ : H x H —
R U {+0o0} be a lower semicontinuous, n-subdifferential, proper functional on
H (may not be convex) satisfying g(H) N dom(0,é(-,x)) # 0. For any x¢ € H,

Math. Model. Anal., 20(6):819-835, 2015.
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ug € A(zg), vo € B(xo), wo € C(xg) and ey € D(xy), as g(H) = H, there
exists a point z; € H such that

g(w1) = R2PC™) (I = R)g(wo) — p{Plug) — (f(ve) — N(wo, e0))}]

By Nadler’s Theorem [28], there exists u; € A(x1), v1 € B(z1), w1 € C(x1)
and e; € D(x1) such that

lus — uoll < D(A(z1), A(z0)), lvr — voll < D(B(x1), B(w)),
lwi — wol| < D(C(21),C(w0)), llex — eoll < D(D(x1), D(wo)).

Let

g(z2) = RPU" (1= Ryg(ar) — p{P(u1) — (f(v1) — N(wi, e1))}].

Continuing the above scheme inductively, we can define the following iter-
ative sequences {z,}, {un}, {vn}, {wn} and {e,} for solving variational-like
inclusion problem (3.1) as follows:

9(@nr1) = ROPC T — R)g(an) — pLP(un) — (F(vn) — N(wn, )],
tn € A(2n),  |[tns1 — unll < D(A(@ni1), Azn)),
vn € B(@n),  [[vns1 — vall < D(B(zni1), Blz)),
W € C2n),  wns1 — wnll < D(C(2n41), Clan)),
en € D(xy), |lent1 — enll < D(D(zn41), D(z0)),

where p > 0 is a constant and n =0,1,2,--- .

Now, we prove the following existence and convergence result for variational-
like inclusion problem (3.1).

Theorem 4. Let PR, f,g: H — H and N : H x H — H be the single-
valued mappings such that P is Lipschitz continuous with constant \p; g 1is
Lipschitz continuous with constant Ay and strongly monotone with constant §
such that g(H) = H; R is Lipschitz continuous with constant Ar, relaxed Lips-
chitz continuous with constant a and strongly monotone with respect to g with
constant dr; f is Lipschitz continuous with constant A\y; N is Lipschitz con-
tinuous in the first argument with respect to C with constant A\n,, Lipschitz
continuous in the second argument with respect to D with constant Ay,, re-
laxzed Lipschitz continuous with respect to C' in the first argument with constant
r1, relazed Lipschitz continuous with respect to D in the second argument with
constant ro. Let A,B,C,D : H — CB(H) be D-Lipschitz continuous map-
pings with constants 4, 0, dc and dp, respectively, B is relaxed Lipschitz
continuous with respect to f with constant k, and A is relaxzed monotone with
respect to P with constant c. Let I : H — H be an identity mapping and
n: Hx H — H be a strongly monotone with constant 6 and Lipschitz contin-
uous with constant T such that n(z,y) = —n(y,x), for all x,y € H, and for any
given z € H, the mapping h(y,z) = (z— (I — R)x,n(y,x)) is 0-DQCV iny. Let
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¢: Hx H— RU{+00} be such that for each x € H, ¢(-,x) is lower semicon-
tinuous, n-subdifferentiable, proper functional satisfying g(x) € dom(0,¢(-, x)),
where Oy¢(-,x) is the n-subdifferentiable of ¢(-,x). Suppose that there exist
constants p > 0, u > 0 such that for each z € H

On (- xn Oy (-, xn—
B2 ) = REPC 0 @) | < il — (3.4)

and the following condition is satisfied:

T(t + to + t3)1/262 — 42
o+ < T 22/;152 , (3.5)

where

t1 = \/)\527 — 2512{ —+ )\%)\!2], to = \/1 — 2[)(]{} — C) -+ p2 {)\f(SB + )\p(sA}Q,

ty = \/1 —2p(ry 4 12) + p? { N}, 6% + N3, 6% }.

Then, the iterative sequences {x,}, {un}, {vn}, {wn} and {e,} generated by
Algorithm 1 converge strongly to x, u, v, w and e, respectively and (x,u,v,w, e)
is the solution of variational-like inclusion problem (3.1).

Proof. By Cauchy-Schwartz inequality and strongly monotonicity of g with
constant &, we have

l9(zn+1) = g(@n)[|Tns1 — zull > (g(Tnt1) — 9(Tn), Tny1 — T0)

> &l @ns1 — T,
which implies that
1
[#n1 — an|l < EHQ(%H) —g(an)l- (3.6)
By Algorithm 1, we have

g(@ns1) = BPCT (1 = R)g(wn) — p{P(un) — (f(vn) = N(wn,en))}]

Hence, we have

lg(xa1)—g(@n)|=|| B2 (1= R)g(wn) —p{ P(aun) = (£ (v0) ~ N (wn, €))}]
= Ry PC T (1= R)g(w—1)—p{P(n—1) = (F(vn—1)=N(wn—1,en-1))}] |

Since ||z + yl|*> < 2([|=[|* + ||y/|?), using the Lipschitz continuity of relaxed

Math. Model. Anal., 20(6):819-835, 2015.
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n-resolvent operator and condition (3.4), we have

S9Gne) =g ) P B2 T R)g ()~ p{P ()~ (0) =N (w0 )]
— By (1= R)g(wn 1) —p{P(tn 1)~ (f (vn-1) =N (wn_1,en-1)} ||
+ Hjo}lﬁ(‘,ﬂﬂn) [(I—R)g(wn,l)—p{P(un,1)—(f(vn,1)—N(wn,1, enfl))}}
)

- Rﬁ,"f(”m"’” [(I=R)g(zn—1)=p{P(tn-1)—(f(vn-1)—N(wp_1,€n-1))}] H2
-2
< mH[(I—R)g(xn)—(I—R)g(ffnfl)}—P{P(Un) — (f(vn) = N(wn,en))}

+ p{P(n1) = (Fvn1) = Nwav,en )} + 122 = 2ua 2 (37)

‘We now evaluate

(I = R)g(xn) — (I = R)g(zn-1)] = p{P(un) = (f(vn) = N(wn,en))}
+ p{P(un-1) = (f(vn-1) = N(wp—1,en-1))}|
< lg(@n) = g(zn-1) — [R(g(2n)) — R(g(zn-))ll + 20 — n—
+ plf(vn) — f(on—1)] = p[P(un) = P(un—1)]ll + [|2n — Tn—1
+ p[N(wn, en) — N(wp_1,en_1)]]|- (3.8)

Since g is Lipschitz continuous with constant Ay, R is Lipschitz continuous
with constant A\ and strongly monotone with respect to g with constant dg,
we have

19(xn) = g(en—1) = [R(g(xn)) = R(g(zn-2)]II* = [lg(xn) — g(zn—1)]
= 2(g(xn)=g(xn—1), R(g(xn)) = R(g(zn—1)))+ | R(g(zn)) = R(g(xn-1))|I”
< Af;lll“n - zn—le - 25}2%||zn - zn—1H2 + /\?%>‘527||xn - xn—IH2

= ()\3 —26% + )\%)\3) l2n — Tn1|* (3.9)

Since B is relaxed Lipschitz continuous with respect to f with constant k, A is
relaxed monotone with respect to P with constant ¢, P is Lipschitz continuous
with constant Ap, f is Lipschitz continuous with constant A¢, and A, B are

5—Lipschitz continuous with constants 04, d5, respectively, we have

[2n = &n—1 + p[f(vn) = f(vn-1)] = p[P(un) — P(u—1)]|>
= [|zn — xn—1H2 +2p(f(vn) = f(Un-1), Tn — Tn-1) — 2p(P(uy)
- P(unfl)»xn—xnfl>+/’2||f(vn)_f(vn71) = [P(un) — P(unfl)]ng
< [1 —2p(k — ¢) + p? {\pop + APJA}Q} 2n — 21|

Since N is Lipschitz continuous in the first argument with respect to C' with
constant Ay, Lipschitz continuous in the second argument with respect to D
with constant Ap,, relaxed Lipschitz continuous with respect to C' in the first
argument with constant r1, relaxed Lipschitz continuous with respect to D in
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the second argument with constant r, and C, D are E—Lipschitz continuous
with constants d¢, dp, respectively, we have

||17n —Tp-1+ P[N(wm 6n) - N(wn—h 6n—1)]||2

= [[2n—2n—1+p[N(wn, €n) =N (wn_1, €n)+N(wn_1,€n) =N (wn_1, enfl)]HQ
=[|Tn—2n—1+p[N(wn, en)—N(wp_1,en)|+p[N(wp—1,€n)—N(wpn_1, en—l)]”2
< ||lzy — xn—IHQ + p2||N(wm en) = N(wn-1, en)||2 + PQHN(wn—lv en)

— N(wp—1, en,l)H2 + 2p(N(wn, €n) — N(wp—1,€n),Tn — Tp-1)

+ 2p(N(wp—1,6n) — N(Wp—1,€n-1), Ty, — Tp—1)
< l#n — zp—a | + p2)‘?\715?)||xn —p-a? + pz)‘?\@é%“xn — 2|

= 2pr1||zn — fn—1||2 — 2pra||zn — xn—1||2
= [1—=2p(r1 +r2) + p* {A%, 08 + A%, 6D }] llzn — 21 ||*. (3.10)

Combining (3.9) to (3.10) with (3.8), we have

I[(I = R)g(xpn) — (I = R)g(xpn—1)] — p{P(un) — (f(vn) = N(wn,en))}
+ p{P(un-1) = (f(vn-1) = N(wn-1,€n-1))}|

< [\22 - 263 + 2322 + V1= 200k — &) + p? {Apdp + Apda)’

/1 20(r1 +r2) + 2 {23,082 + Mo llen =zl (3.11)
Using (3.11), (3.7) becomes

272

WQ(*V + W] |z — znal®, (3.12)

l9(@asn) — glan)|? < [

where

O() = \/A2 — 20% + A2 +\/1— 20(k — ) + 92 {Abp + Apoa)®

/1= 2001 +72) + 02 {W3,0% + X3, 05 ).

Using (3.12), (3.6) becomes

1, 272 U2
lenss = anll < ¢ (5@ +262) iz = wnal
= 000 ||z — zp—1]], (3.13)
where
1 272 9 9 1/2
o0x) = g(me(*) +2u ) , O(x) =t + 2 + 13,

t, = \/)\3 — 2512% + )\%)\Z, to = \/1 — 2,0(]17 — C) +p2 {)\f53 + )\p(SA}2,

ty = \/1 —2p(r1 +712) + p? { A}, 6% + N4, 0% }.
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Condition (3.5) implies that 0 < ©(K) < 1, it follows from (3.13) that {x,}
is a Cauchy sequence in H and hence x, — x. Since the mapping A, B,C
and D are D-Lipschitz continuous and using Algorithm 1, it follows that {u, },
{vn}, {wn} and {e,} are also Cauchy sequences, we can assume that u, — u,
vp — v, w, — w and e, — e. Since R,p, f,g,I and N(-,-) are continuous
mappings and by using Algorithm 1, we have

g(@) = ROV (I~ Rygl(x) — p{P(u) — (f(v) — N(w,e))}].

It can be easily proved by using the techniques of Ahmad et al. [3] that
d(u, A(z)) = 0. Since A(x) € CB(H), it follows that v € A(z). Similarly, we
can show that v € B(z), w € C(z) and e € D(z). By Theorem 3, we conclude
that (x,u,v,w,e) is the solution of variational-like inclusion problem (3.1).
This completes the proof.

4 Conclusions

It is well known that the proximal gradient methods are the generalized forms
of projection methods. The proximal gradient methods play an important
role in analysis and to find the solution of variational inclusion problems and
equivalent problems.

Most of the splitting methods are based on the resolvent operators of the
form [I + AM|]~!, where M is a set-valued monotone mapping, \ is a positive
constant and I is the identity mapping.

Due to interesting applications of above discussed concept, in this paper, we
introduce a generalized proximal operator i.e., a relaxed n-proximal operator
and prove some of its properties. Finally, this new concept is applied to solve a
variational-like inclusion problem. We remark that our results may be further
considered in higher dimensional spaces.
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Appendix: Verification of () < 1

The condition (3.5) states that

|+ 0] < TO(¥) /262 — 4p2/(2u — €%),  O(x) = t1 + to + t3,

where t; = \/)‘527 — 205 +ARAZ, ty = \/1 —2p(k —c)+ p?> {A;dp + )\p(SA}Z,
ty = \/1 —2p(r1 4+ 12) + p? { A%, 6% + X%,0% ). Squaring both sides of the

above inequality, we obtain

(o +0)2(2p® — €2)% < 720(x)*(26% — 4p?)
= (a+0)2(2u* — €9)? < 720(x)*{—2(2p* — €))}

= (a+08)° (20" =€) < —27%0(x)?,

which implies that

2720(%)% + (a +6)>(2u® — €2) < 0
= 2720(x)* + 2% (a +0)> — E(a+ )2 < 0
= 2720(%)% + 2% (o + 6)? < E(a + 0)>.

Dividing the above inequality by (o + )2, we obtain

27’29(*)2

2 2
lagop T2 <&

The above inequality implies that

972
\/729(*)2 +2u? <1,

(a+0)

which implies that

1 272 )
O(K) = g\/(()é+(s)29(>k)2 +2u2 < 1.
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