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A new system of extended general nonlinear regularized nonconvex set-valued variational
inequalities is introduced, and the equivalence between the extended general nonlinear
regularized nonconvex set-valued variational inequalities and the fixed point problems is verified.
Then, by this equivalent formulation, a new perturbed projection iterative algorithm with mixed
errors for finding a solution of the aforementioned system is suggested and analyzed. Also the
convergence of the suggested iterative algorithm under some suitable conditions is proved.

1. Introduction

Variational inequality theory, introduced by Stampacchia [1], has become a rich source of
inspiration and motivation for the study of a large number of problems arising in economics,
finance, transportation, network and structural analysis, elasticity, and optimization. Many
research papers have been written lately, both on the theory and applications of this field.
Important connections with main areas of pure and applied sciences have been made.
(See, for example, [2-4] and the references cited therein.) The development of variational
inequality theory can be viewed as the simultaneous pursuit of two different lines of research.
On the one hand, it reveals the fundamental facts on the qualitative aspects of the solution to
important classes of problems. On the other hand, it also enables us to develop highly efficient
and powerful new numerical methods to solve, for example, obstacle, unilateral, free, moving
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and the complex equilibrium problems. One of the most interesting and important problems
in variational inequality theory is the development of an efficient numerical method. There
is a substantial number of numerical methods including projection method and its variant
forms, Wiener-Holf (normal) equations, auxiliary principle, and descent framework for
solving variational inequalities and complementarity problems. For applications on physical
formulations, numerical methods and other aspects of variational inequalities, see [1-37] and
the references therein.

Projection method and its variant forms represent important tool for finding the
approximate solution of various types of variational and quasi-variational inequalities, the
origin of which can be traced back to Lions and Stampacchia [23]. The projection type
methods were developed in 1970s and 1980s. The main idea in this technique is to establish
the equivalence between the variational inequalities and the fixed point problem using
the concept of projection. This alternate formulation enables us to suggest some iterative
methods for computing the approximate solution; for example, see [5-7, 16-18, 29, 30, 35—
37].

It should be pointed that almost all the results regarding the existence and iterative
schemes for solving variational inequalities and related optimizations problems are being
considered in the convexity setting. Consequently, all the techniques are based on the
properties of the projection operator over convex sets, which may not hold in general, when
the sets are nonconvex. It is known that the uniformly prox-regular sets are nonconvex
and include the convex sets as special cases. For more details, see, for example, [12, 20,
21, 28]. In recent years, Bounkhel et al. [12], Moudafi [24], Noor [25, 26], and Pang et
al. [27] have considered variational inequalities in the context of uniformly prox-regular
sets.

In this paper, we introduce and consider a new system of extended general nonlinear
regularized nonconvex set-valued variational inequalities. We establish the equivalence
between the extended general nonlinear regularized nonconvex set-valued variational
inequalities and the fixed point problems, and then, by this equivalent formulation, we
suggest and analyze a new perturbed projection iterative algorithm with mixed errors for
finding a solution of the aforementioned system. We also prove the convergence of the
suggested iterative algorithm under some suitable conditions.

2. Preliminaries

Throughout this paper, we will let # be a real Hilbert space which is equipped with an inner
product (:,-) and corresponding norm || - ||. Let K be a nonempty convex subset of #, and,
CB(H) denote the family of all closed and bounded subsets of #. We denote by dg(-) or
d(-, K) the usual distance function to the subset K; that is, dx (1) = inf,cx||u—v||. Let us recall
the following well-known definitions and some auxiliary results of nonlinear convex analysis
and nonsmooth analysis [19-21, 28].

Definition 2.1. Let u € H be a point not lying in K. A point v € K is called a closest point or a
projection of u onto K if dg (1) = ||u —v||. The set of all such closest points is denoted by Px (u);
that is,

Pg(u) == {v € K : d(u) = lu-ol|}. (2.1)
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Definition 2.2. The proximal normal cone of K at a point u € H with u ¢ K is given by

Nllz(u) ={¢eH:uecPx(u+ad), forsome a > 0}. (2.2)

Clarke et al. [20], in Proposition 1.1.5, give a characterization of N (1) as the following.

Lemma 2.3. Let K be a nonempty closed subset in H#. Then ¢ € NE (u) if and only if there exists a
constant a = a(¢,u) > 0 such that (¢,v —u) < allv - u||? forall v € K.

The above inequality is called the proximal normal inequality. The special case in which
K is closed and convex is an important one. In Proposition 1.1.10 of [20], the authors give the
following characterization of the proximal normal cone, the closed and convex subset K C .

Lemma 2.4. Let K be a nonempty, closed, and convex subset in H. Then & € N 112 (u) if and only if
(¢, v—u) <0, forallv € K.

Definition 2.5. Let X be a real Banach space, and let f : X — R be the Lipschitz with constant
T near a given point x € X; that is, for some ¢ > 0, one has |f(y) — f(z)| < 7|ly - z|| for
all y,z € B(x;¢) where B(x;¢) denotes the open ball of radius r > 0 and centered at x. The
generalized directional derivative of f at x in the direction v, denoted as f°(x;v), is defined
as follows:

fy+tv) - f(y)
; ,

f°(x;v) =limsup
y—x,tl0

(2.3)

where y is a vector in X and t is a positive scalar.

The generalized directional derivative defined earlier can be used to develop a notion
of tangency that does not require K to be smooth or convex.

Definition 2.6. The tangent cone Tk (x) to K at a point x in K is defined as follows:
Tk (x) = {veH  : dy(x;v) =0}. (2.4)

Having defined a tangent cone, the likely candidate for the normal cone is the one
obtained from Tk (x) by polarity. Accordingly, we define the normal cone of K at x by polarity
with Tk (x) as follows:

Ni(x):={&: (¢ v) <0, Vv e Tk(x)}. (2.5)

Definition 2.7. The Clarke normal cone, denoted by N (x), is given by Ng(x) = co[NE(x)],
where c0[S] means the closure of the convex hull of S. It is clear that one always has NE (x) C
NIE (x). The converse is not true in general. Note that NIE (x) is always closed and convex
cone, whereas NT (x) is always convex but may not be closed (see [19, 20, 28]).

In 1995, Clarke et al. [21] introduced and studied a new class of nonconvex sets, called
proximally smooth sets; subsequently, Poliquin et al. in [28] investigated the aforementioned
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sets, under the name of uniformly prox-regular sets. These have been successfully used in
many nonconvex applications in areas such as optimizations, economic models, dynamical
systems, differential inclusions, and so forth. For such applications see [9-11, 13]. This
class seems particularly well suited to overcome the difficulties which arise due to the
nonconvexity assumptions on K. We take the following characterization proved in [21] as
a definition of this class. We point out that the original definition was given in terms of the
differentiability of the distance function (see [21]).

Definition 2.8. For any r € (0, +oo], a subset K, of < is called normalized uniformly prox-regular
(or uniformly r-prox-regular [21]) if every nonzero proximal normal to K, can be realized by
an r-ball.

This means that, for all x € K, and all 0#¢ € NII; (x) with ||¢]| =1,
1 .,
(¢,x-x) < ZHX—XH , Vx€eK,. (2.6)

Obviously, the class of normalized uniformly prox-regular sets is sufficiently large
to include the class of convex sets, p-convex sets, and C!! submanifolds (possibly with
boundary) of &, the images under a C'! diffeomorphism of convex sets and many other
nonconvex sets, see [14, 21].

Lemma 2.9 (see [21]). A closed set K C K is convex if and only if it is proximally smooth of radius
r for every r > 0.

If r = +oo, then, in view of Definition 2.8 and Lemma 2.9, the uniform r-prox-regularity
of K, is equivalent to the convexity of K, which makes this class of great importance. For the
case of that r = +oo0, we set K, = K.

The following proposition summarizes some important consequences of the uniform

prox-regularity needed in the sequel. The proof of this results can be found in [21,
28].

Proposition 2.10. Let r > 0, and let K, be a nonempty closed and uniformly r-prox-reqular subset
of H.Set U(r) = {ueH:0<dg, (u) <r}. Then the following statements hold.

(a) Forall x € U(r), one has Pk, (x) # 0.

(b) Forall v' € (0,r), Px, is Lipschitz continuous with constant v /(r — ') on U(r') = {u €
H:0<dg, (u)<r'}.

(c) The proximal normal cone is closed as a set-valued mapping.

As a direct consequent of part (c) of Proposition 2.10, we have NI% (x) = N 112,(3‘)'
Therefore, we will define Nk, (x) := NI% (x) =N 112, (x) for such a class of sets.

In order to make clear the concept of r-prox-regular sets, we state the following
concrete example. The union of two disjoint intervals [a, b] and [c, d] is r-prox-regular with
r = (c — b)/2. The finite union of disjoint intervals is also r-prox-regular, and r depends on
the distances between the intervals.
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Definition 2.11. The single-valued operator h : # — K is called

(a) monotone if

(h(x)-h(y),x-y)>0, VYx,yeH, (2.7)

(b) r-strongly monotone if, there exists a constant r > 0 such that

(h(x) -h(y),x-y) 2r||x—y||2, Vx,y € K, (2.8)

(c) y-Lipschitz continuous if there exists a constant y > 0 such that

[h(x) =h(W)|| <yllx-y], VYx yedk. (2.9)

Definition 2.12. Let T : H —o H be a set-valued operator, and let g : # — H be a single-
valued operator. Then T is said to be

(a) monotone if

(u-v,x-y)>0, ¥Yx,yeHd, ueTl(x),veT(y), (2.10)

(b) x-strongly monotone with respect to g if there exists a constant x > 0 such that

(u-v,8(x)-g(y)) >x«|x- y||2, Vx,yeH, ueT(x),veT(y). (2.11)

Definition 2.13. A two-variable set-valued operator T : H x H —o H is called ¢-H. -Lipschitz
continuous in the first variable, if there exists a constant ¢ > 0 such that, for all x, x' € &,

H(T(x,y),T(x,y")) < g[lx -«

, Yy, Yy ek, (2.12)

where H is the Hausdorff pseudo-metric, that is, for any two nonempty subsets A and B of
A,

H(A, B) = max {sup d(x,B),supd(y, A) } (2.13)

X€EA y€B

It should be pointed that if the domain of H is restricted to the family closed bounded
subsets of H (denoted by CB(#)), then H is the Hausdorff metric.
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3. System of Extended General Regularized Nonconvex Set-Valued
Variational Inequalities

In this section, we introduce a new system of extended general nonlinear regularized non-
convex set-valued variational inequalities and a new system of extended general nonlinear
set-valued variational inequalities in Hilbert spaces and investigate their relations.

LetT; : K xH — CB(H)(i = 1,2) be two nonlinear set-valued operators, and let
gi hi : H — H(i =1,2) be four nonlinear single-valued operators such that K, C g;(#), for
eachi = 1,2. For any constants p > 0 and 7 > 0, we consider the problem of finding x*, y* € H#
and u* € T1 (y*, x*), w* € To(x*, y*) such that h; (x*), ho(y*) € K, and

(pu* + i (x*) = g1 (y*), g1(x) = i (x*)) + 21—r||g1(x) - hl(x*)”2 >0, VxeH:gq(x)€eK,

(nw* + ha(y*) - g2(x*), £2(x) = ha (y*) ) + zlrngz(x) ~h(y)|? 20, Yxed:g(x) €K,
(3.1)

The problem (3.1) is called the system of extended general nonlinear reqularized nonconvex
set-valued variational inequalities involving six different nonlinear operators.

Lemma 3.1. If K, is a uniformly prox-reqular set, then the problem (3.1) is equivalent to that of
finding x*,y* € H and u* € T (y*, x*), w* € To(x*, y*) such that hi(x*), ho(y*) € K, and

Oepu+hi(x")— g (y*) + N};r(lﬁ(x*)),

(3.2)
0 € nw* +ha(y*) - £2(x*) + N (ha(y*)),

where N 112, (s) denotes the P-normal cone of K, at s in the sense of nonconvex analysis.

Proof. Let (x*,y*,u*,w*) with x*,y* € #, hi(x*), h2(y*) € K;, and u* € Ti(y*, x*), w* €
T>(x*,y*) be a solution of the system (3.1). If pu* + hi(x*) — g1(y*) = 0, because the vector
zero always belongs to any normal cone, then 0 € pu* + hi(x*) — g1(y*) + N Ilzr(hl(x*)). If
pu* + hi(x*) — @1(y*) #£0, then, for all x € H with g;(x) € K;, one has

(—(pu" + h1(x") = g1(y")), &1(x) = ha(x")) < %Hgl(x) — i ()% (3.3)
Now, by Lemma 2.3, one gets —(pu* + hy (x*) — g1(y*)) € N}; (h1(x*)), and so
0€pu*+hi(x*)— g1 (y*) + Nllzr(hl(x*)). (3.4)

Similarly, one can establish

0 € nw* +ha(y*) — g2(x*) + Ng_(ha(y*)). (3.5)
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Conversely, if (x*, y*, u*, w*) with x*, y* € H, hi(x*), ha(y*) € K, and u* € T (y*, x*), w* €
T>(x*,y*) is a solution of the system (3.2), then, in view of Definition 2.8, x*, y* € ¥ and
u* € T (y*, x*), w* € Tr(x*,y*) with hy(x*), ho(y*) € K, are a solution of the system (3.1).
The problem (3.2) is called the extended general nonlinear nonconvex set-valued
variational inclusion system associated with the system of extended general nonlinear
regularized nonconvex set-valued variational inequalities (3.1). O

Some special cases of the system (3.1) are as follows.

Case 1. If r = oo; that is, K, = K, the convex set in #, then the system (3.1) collapses to the
following system.
Find x*, y* € H and u* € T1(y*, x*), w* € To(x*, y*) such that h; (x*), ho(y*) € K and

(pu* + hi(x*) = g1 (y*), g1 (x) =i (x*)) >0, VxeH:g(x)€K,

(nw* + ha(y*) — ©(x*), g2(x) —h2(y*)) 20, VxeH:g(x) €K,

(3.6)

which is called the system of extended general nonlinear set-valued variational inequalities in the
sense of convex analysis.

Case2. If Ty, T : H x H — H are two nonlinear single-valued operators, h; = I, the identity
operator, and g; = g(i = 1, 2), then the system (3.6) reduces to the system of finding x*, y* € K
such that

(pTi(y*,x") +x* - g(y*),g(x) —x*) 20, VxeH:g(x) €K,
(3.7)
(ML (x*, y*) +y* - g(x*),g(x) —y*) >0, VxeH:g(x) €K,
which has been considered and studied by Noor [26].

Case 3. If r = oo; thatis, K, = K, T1,T> : #H — H are two univariate nonlinear single-
valued operators, and h; = g; = g(i = 1,2), then the system (3.1) changes into that of finding
x*,y* € K such that g(x*), g(y*) € K and

(PTi(y*) +g(x*") - g(v"), g(x) —g(x")) 20, VxeH:g(x)€K,

(Mo (x") + g(y") —g(x"), g(x) ~g(y")) 20, VxeH:g(x) €K,

(3.8)

which has been introduced and studied by Yang et al. [34].

Case 4. If Ty = T, = T, then the problem (3.7) is equivalent to finding x*, y* € K such that

(pT(y*,x*) +x* — g(y*), g(x) —x*) 20, VxeH:g(x) €K, 59)
(T (x*,y*) +y* — g(x*),g(x) —y*) >0, VxeH:g(x)eK, .

which was considered and investigated by Noor [26].
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Case 5. If g = I, then the system (3.7) reduces to the system of finding x*, y* € K such that
(pTh(y*, x*) +x* —y*,x-x*) >0, VxeK,

(3.10)
ML (x*,y*) +y* —x", x-y*) >0, VxeK,

which has been considered and studied by Huang and Noor [22].
Case 6. 1f g = I, then the system (3.9) changes into that of finding x*, y* € K such that
(pT(y*, x*) +x* —y*,x—x*) >0, Vx€eK,

(3.11)
T (x*,y*) +y*—x*,x-y*) >0, VxeK.

The system (3.11) has been studied and investigated by Chang et al. [15] and Verma [33].
Case 7. It T : #H — H is an univariate nonlinear operator, then the system (3.11) reduces to

the following system: find x*, y* € K such that

(pT(y*) +x* - y*,x-x*) >0, VYx€eK,

(3.12)
(MT(x*) +y*—x*,x-y*) >0, VxeKk,
which has been introduced and studied by Verma [31, 32].
Case 8. 1If x* = y*, then the system (3.12) collapses to the following problem.
Find x* € K such that
(Tx*,x-x")>0, VxeKk. (3.13)

Inequality of type (3.13) is called variational inequality, which was introduced and studied by
Stampacchia [1] in 1964.

4. Perturbed Projection Iterative Algorithms

In this section, by using the projection operator technique, we first verify the equivalence
between the extended general nonlinear regularized nonconvex set-valued variational
inequalities (3.1) and the fixed point problems. Then, by using the obtained fixed point
formulation, we construct two new perturbed projection iterative algorithms with mixed
errors for solving the systems (3.1) and (3.6).
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Lemma 4.1. Let T;, g, hi(i = 1,2), p, and 1 be the same as in the system (3.1). Then (x*, y*, u*, w*)
with x*,y* € H, hi(x*), ho(y*) € K;, and u* € T1(y*,x*), w* € To(x*,y*) is a solution of the
system (3.1), if and only if

hi(x*) = Pk, (§1(y") - pu*),
(4.1)

ha(y") = P, (&2(x") - nw"),
where Px, is the projection of H onto the uniformly prox-regular set K,.

Proof. Let (x*,y*,u*,w*) with x*,y* € H#, hi(x*), h2(y*) € K, and u* € Ti(y*, x*), w* €
T>(x*,y*) be a solution of the system (3.1). Then, in view of Lemma 3.1, we have

0 € pu* +hy(x") - g1(y*) + Ng (hi(x")),

(4.2)
0 €nw” +ha(y") - 2(x") + Nig (ha(y7)),
—
gi(y") —pu € (T+Ng ) (u(x),
(4.3)
2 —nw' € (1+Ng ) (ha(y")),
=
hi(x") = P, (g1 (y") - pu*),
(4.4)

ha(y*) = Pk, (g(x") —nw”),

where I is identity operator, and we have used the well-known fact that Px, = (I+N 112, )L O
Remark 4.2. The equality (4.1) can be written as follows:
z=a(y") —pu’, b= - W,

(45)
hi(x") = Pk, (2),  ha(y") = Pk, (1),

where p, 7 > 0 are two constants.

The fixed point formulation (4.5) enables us to construct the following perturbed
iterative algorithms with mixed errors.
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Algorithm 4.3. Let T;, gi, hi(i = 1,2), p, and 7 be the same as in the system (3.1) such that
h; : # — H be an onto operator for i = 1, 2. For arbitrary chosen initial point (zo, ty) € H x K,
compute the iterative sequence { (X, Yn, Un, Wy) } 5o Dy using

hi1(xn) = Pk, (zn), ha(yn) = Pk, (tn),
Znat = (1= @)z + a (g1 (Yn) — plin +€4) + 1,
tn1 = (1= @)ty + a(g2(xp) — MWy + pn) + kn, (4.6)
Un € Ti(Yn, Xn), Ity = Una]| < (1 +(1+ n)‘1>ﬁ(T1 (Ynr Xn), T1 (Yns1, Xns1)),

wy € To(Xn, Yn), lwn — Wy < (1 +(1+ n)_1>ﬁ(T2(xn/]/n)/TZ(erlryn+1))/

where initial points uy € Ti(yo, x0) and wy € T>(xo,1o) are chosen arbitrary, 0 < a < 1
is a parameter and {en}rry, {Pnlneo, {Tnlneo and {k,};o, are four sequences in H to take
into account a possible inexact computation of the resolvent operator point satisfying the
following conditions:

lime, = limp, = limr, = limk, =0,
— 0 n n— oo

n—oo n — 0

Z”en - en—l“ <o, ;”Pn ~ Pn-1 ” < oo, (47)

n=1

= =
Mlira—raall <o, Dllkn = knoall < oo.
n=1 n=1

Algorithm 4.4. Let T;, gi, hi(i = 1,2), p, and 7 be the same as in the system (3.6) such that
h; : # — His an onto operator for i = 1,2. For arbitrary chosen initial point (zo, ty) € H x K,
compute the iterative sequence { (X, Yn, Un, Wy) } 5o Dy using

hi(xn) = Px(zn), hy(yn) = Px(ty),
Zna1 = (1= )z + a(g1(Yn) — piin +€4) + 1,
tner = (1= a)ty + a(Q2(xn) = Nwn + pu) + Ky, (4.8)
Un € Tt (Yn, Xn),  ttn = tnsa ]l < (1 +(1+ n)‘l>ﬁ(T1 (Yn, %n), Tt (Yns1, Xns1) ),

wy € To (X0, Yn), lwn — Wy < (1 +(1+ n)_1>ﬁ(T2(xn/]/n)/TZ(xn+1/yn+l))/

where initial points ug € T1(yo, x0) and wy € Tr(xp, yo) are chosen arbitrary, the parameter a
and the sequences {ey } oo, {Pn}oeor {Tn}oeo, and {ky } ;e are the same as in Algorithm 4.3.
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Remark 4.5. It should be pointed that
(a) when r, = k, = 0, for all n > 0, Algorithms 4.3 and 4.4 reduce to the perturbed
iterative process with mean errors;

(b) if ey = pu =1 = k, =0, for all n > 0, then Algorithms 4.3 and 4.4 change into the
perturbed iterative process without error.

5. Main Results

In this section, we establish the strongly convergence of the sequence generated by the
perturbed projection iterative Algorithms 4.3 and 4.4.

Theorem 5.1. Let T;, g, hi(i = 1,2), p, and 1 be the same as in the system (3.1) such that, for each
i=1,2,

(a) T is 6;-strongly monotone with respect to g and y;-H-Lipschitz continuous in the first
variable;
(b) h; is mr;-strongly monotone and &;-Lipschitz continuous;

(c) i is o4-Lipschitz continuous.

If the constants p and 1 satisfy the following conditions:

61 \/ﬂ@f -y (rot - (r-r)(1-w)?)

[ — < ,
¥ ry?
0, \/ﬁ@% -3 (r2o2 - (r=rY(1-m)?)
n-=|< 2 ’
Y2 Y,

(5.1)

r0; > y1\/r2012 —(r- r’)2(1 - ;42)2,

0, > yz\/r2022 ~(r-r)?*(1- ;41)2,

ron> (r-r) (=), ror> (r-)(1-m),
#i:m<l’ 2ﬂ'i<1+6l~2, (izllz)/

where ' € (0,r), then there exist x*,y* € K with hi(x*), ha(y*) € K, and u* € Ti(y*, x*),
w* € To(x*,y*) such that (x*,y*,u*,w*) is a solution of the system (3.1), and the sequence
{(Xn, Yn, Un, Wn) } ooy generated by Algorithm 4.3 converges strongly to (x*, y*, u*, w*).

Proof. 1t follows from (4.6) that

Iz = zall < (1= @)llzn = zuall + al[ g1 (yn) = 81 (Yn-1) = p(tn = tn-1) | 52
+ allen — en-1ll + ||7n — Tn-1ll-
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Since Tj is 6;-strongly monotone with respect to g1 and y;-H-Lipschitz continuous in the first

variable and g is 01-Lipschitz continuous, we conclude that

llg1(vn) = 81 (Y1) = platn = tnr) ||

= lg1 () = g1 W) |I” = 201t — thn-1, 81 (Yn) = &1 (Y1) + PP lltt — st |1

< (0 =2001) [lyn =y | +p* (1 + n’l)Z(ﬁ(Tl (Y, xn), T (yn—lfxn—l)))z

2
< (oF - 2000+ 7 (1407) 2 ) = v

Substituting (5.3) in (5.2), we get

12t = zall € (L= @)l|zn — Zaall + @)/0? = 2081 + p2(1 + 1) 2| = Y|

+allen — el + |1 — raa |-

Like the proof (5.4), by using (4.6), we can prove that

”tn+1 - tn” < (1 - a)”tn - trkl” + “\/0'% - 27[92 + 712(1 + n_1)2Y22||xn - xnflll

+ a”Pn — Pn-1 ” + ||kn - knfln'
On the other hand, by using (4.6) and Proposition 2.10, we find that

llxn = xXn-all < Nl = xp1 = (h1 () = h1(xn-1)) | + |1 (x) = B (1) ||

= [0 = X1 = (ha (%) = b (xn-2)) [ + 1Pk, (2n) = P, (Z-1)l

< lxn = xp1 = (h1(xn) = h1(x-1)) | + lzn = zn-al-

r—r
From sr-strongly monotonicity and 6;-Lipschitz continuity of h;, we have

[ = Xn1 = (h1 (%) = B (25-1)) |17
= |20 = X1 || = 2R3 (x0) = B1 (1), X0 = X1 ) + (11 (2) = By (20 |

< (1 — 2+ 6%) 1% = Xt ||
Substituting (5.7) in (5.6), we obtain

r
”xn - x‘rkl“ <A\/1-20 + 6%”xn - xrﬁl” + m”zn - Zn71||/

(5.3)

(5.4)

(5.5)

(5.6)

(5.7)

(5.8)
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which leads to

r

”xn_xnfln < ||Zn —Zn,1||.

(r-r) (1 - m> (59)

In similar way to the proofs (5.6)—(5.9), we can prove that

r
”tn - trkl“'

(r—r’)(l—\/1—23r2+6§> (5.10)

It follows from (5.4) and (5.10) that

1Y = yuall <

2
ot 200 (e
n~ tn-1

(r—r’)(l—\/1—27r2+6§> (5.11)

+ a|len — en-all + |tn — ru-ll-

Zn1 = znll < (1 = )| 20 = Zna || +

From (5.5) and (5.9), it follows that

2
r\/03 - 216, + 2 (1+ 1) Yzznz ol
n — 4n-1

(r—1) (1 - \/m> (5.12)

+ al|pn = pral] + l1kn = Kl

ltn —tall < A= @) ||ty — twall +

Now define || - ||« on H x H by ||(x, y)|l« = ||x]| + ||ly]|, for all (x, y) € H x H. It is obvious that
(H xH,| - l+) is a Hilbert space. Applying (5.11) and (5.12), one has

1(zns1, tns1) = (Zu, to) e < (1= )| (20, tn) = (Zn-1, tu-1) |l + @) || (20, tn) = (Zn-1, tu1) s

+ d” (enrpn) - (en—lrpn—l) LT ”(rnr kn) - (rn—lf kn—l)”*/

(5.13)

where

1‘\/012 —2p0; + p2(1+ n‘l)zyl2 r\/azz -2n0, + 2 (1 + 11‘1)2y22

- (1-yimzme) - (1-yi-2meg)

¥(n) = max

(5.14)
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Obviously, 8(n) — &,asn — oo, where

/o7 = 2p01 + Py} /03 = 2102 + 1y;
(r—r’)(l—\/l - 27 +5§> (r—r’)(l— \/1-2mm +6%>

¥ = max (5.15)

In view of the condition (5.1), we know that 0 < 8 < 1. Then, for 8= 1/2)(3+1) € (8,1),
there exists ny > 1 such that 3(n) < & for each n > ngy. Thus, it follows from (5.13) that, for
each n > ny,
I (zne1, tne1) = (2, En) I,
< (1= @)ll(zn tn) = Znot, tud) [+ @B (Zn ) = (a1, na) .

+al[(en, pn) = (en-1,pn1) |+ 1(ru k) = (ruc, K1)l
= (1-a(1-8)) 1z tn) = Zns b1l +al| (en ) = (ent, pu) |,
110 k) = (e, )
<(1-«(1-3)) [(1 —a(1-8))(zar ta) = (Zno bl
+a|(ent,pur) = (@wa,puc2) |, + 1ws, k) = (o )L
+al[(en,pn) = (en-1,pn1) |+ 1(ru, kn) = (rus, Kn-1) L
= (1-a(1-8)) 1ot tact) — zacas )l
+af(1-a(1-8))l(ent,pnr) = (enapu2) . + 1 (ewpn) = (ent,pu) L]

+ (1= a(1=8) ) 1(ra-1, knet) = (w2 knc )l + 1 k) = (et K,

<

<(1-a(1-8))" " Izmen, tue) = (2 )1,

+ “rg(l —a(1- 5>>H | (en-(i-1y, Pn-ii-1)) = (en-i, pn-i) |l

n—-ngp

+ <1 - a(l - t§>>i_1 | (1), kn-i-1)) = (Fnmis ki) |-

i=1

(5.16)
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Hence, for any m > n > ng, we have

m-1
1z tm) = Euot)ll, < D | (Zja1s tj1) = (z5 1) |,
j=n

-1

(1 a<1 19)) ”(Zno+1/ tngs1) = (Zngs tuo) |l

E

j:n
* “n,qil 2](1 “(1 19>>H | (en-(i-1), Pn-Gi-1)) = (€n-is Pn-i
j=n i=
m-1j—1o idl
* <1 - “(1 - 6)) | (ru-ii-1y, kn-ii-1)) = (Fncis kni) ||,

]
—_

i

Il
N

j
(5.17)

Since 1 - a(1 - ®) € (0,1), it follows from (4.7) and (5.17) that ||(Zm, tm) — (Zu, ta) |l = 12w —
Zy|| + ||tm — ta]l — 0,as n — oo. Hence, {z,} and {t,} are both Cauchy sequences in <#, and
so there exist z* and t* € H such that z, — z*and t, — t*,as n — oo. By the inequalities
(5.9) and (5.10), it follows that the sequences {x,} and {y,} are both also Cauchy in <#. Thus,
there exist x*, y* € H such that x, — x*and y, — y*,asn — oo. Since fori = 1,2, T; is
Yi'ﬁ -Lipschitz continuous in the first variable, it follows from (4.6) that

lltn — tnia || < (1 +(1+n) )H(Tl (Y xn), T1 (Y1, Xni1))

L+ (@ +m) " )nllyn = yunl — 0,

(5.18)

-1

<( )
lwn — Wyl < <1 +(1+n) 1>H T2(xnryn)/T2(xn+1/yn+l))
<1 +(1+n) )

Yallxn = Xpua|l — O,

as n — oo. Hence, {u,} and {w,} are also both Cauchy sequences in # and so there exist
u*, w* € H such that u, — u* and w, — w*, as n — oo. Further, noting u,, € T1(yy, x,), we
have

d(w', Ti(y",x")) = inf{[|u" - ql| : g € T (y", x") }
<[ = ]l + d(un, T1 (v, x7))
< loe” = sll + H(T1 (Y, %0), T1 (57, x7))

< lu® = uy || + Yl”yn —]/*”‘

(5.19)

Since wy, € Tr(xy, Yn), like the proof (5.19), we obtain

(W', Ty(x",y")) < 10" = wall + all s = x°]1 (5.20)
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The right sides of the inequalities (5.19) and (5.20) tend to zero as n — oo. Hence, u* €
T1(y*, x*) and w* € Tr(x*, y*). Since the operators g; and g» are continuous, it follows from
(4.6) and (4.7) that

2t =g (y) - pu’, "= o(x*) —nw. (5.21)

Since the operators hy, h,, and Pk, are continuous, it follows from (4.6) and (5.21) that
hi(x*) = Py, (2") = Pk, (g1 (y") - pu’), ha(y*) = Pk, (t') = Pk, (g(x") —nw*).  (5.22)
Now, Lemma 4.1 guarantees that (x*,y*,u*,w*) is a solution of the system (3.1). This

completes the proof. O

Theorem 5.2. Let T;, i, hi(i = 1,2), p, and 1 be the same as in the system (3.6) such that, for each
i=1,2,

(a) T is 6;-strongly monotone with respect to g and y,-H-Lipschitz continuous in the first
variable;
(b) h; is ar;-strongly monotone and &;-Lipschitz continuous;

(c) gi is oj-Lipschitz continuous.

If the constants p and 1 satisfy the following conditions:

2
0, \/Gf—rf(of—(l—#z) )
2| < 2 ’
161 £
2
0, \/Qi—rf(a%—(l—m) )
-3l < > /
Y2 12

(5.23)

01> n1\o? - (1- )’
0> p\/0? - (1- )’
O'1+‘112>1, O'2+[41>1,

wi=\1-(Qm-6*) <1, 2m<1+6;, (i=12),

then there exist x*,y* € H with hi(x*), ho(y*) € K and u* € T1(y*, x*), w* € To(x*,y*) such that
(x*, y*, u*, w*) is a solution of the system (3.6) and the sequence {(xy, Yn, Un, Wy) } g geNerated by
Algorithm 4.4 converges strongly to (x*, y*, u*, w*).

Remark 5.3. Using the method presented in this paper, one can extend Theorems 5.1 and 5.2
to a system of n-generalized variational inequalities.
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