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Abstract

In this paper, we introduce and consider a new system of general nonconvex
variational inequalities involving three different operators. Using the projection
operator technique, we establish the equivalence between the system of general
nonconvex variational inequalities and the fixed points problem. This alternative
equivalent formulation is used to suggest and analyze some new explicit iterative
methods for this system of nonconvex variational inequalities. We also study the
convergence analysis of the new iterative method under certain mild conditions.
Since this new system includes the system of nonconvex variational inequalities,
variational inequalities and related optimization problems as special cases, results
obtained in this paper continue to hold for these problems. Our results can be
viewed as a refinement and improvement of the previously known results for
variational inequalities.

1 Introduction

Variational inequalities, which was introduced and studied by Stampacchia [1] in the
early sixties, can be considered as a natural and significant extension of the varia-
tional principles, the origin of which can be traced back to Fermat, FEuler, Leibniz,
Newton, Lagrange and Bernoulli brothers. The techniques and ideas of the variational
inequalities are being applied in a variety of diverse areas of sciences and proved to be
productive and innovative. These activities have motivated to generalize and extend
the variational inequalities and related optimization problems in several directions us-
ing new and novel techniques. In recent years, much attention has been given to study
the system of variational inequalities involving different operators in Hilbert spaces.
Using the projection technique, one may usually establish the equivalence between
the system of variational inequalities and the fixed point problems. This alternative
equivalent formulation has been used to suggest and analyze some iterative methods
for solving the system of variational inequalities, see [2,3,4,5,6,7] and the references
therein.
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We would like to emphasize that all the results regarding the iterative methods
for solving the system of variational inequalities have been considered in the convexity
setting. This is because 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.
Noor [4,8,9,10,11] has introduced and studied a new class of variational inequalities,
which is called the nonconvex variational inequality in conjunction with the uniformly
prox-regular sets, which are nonconvex sets. Noor [4,8,9,10,11] has shown that the
projection technique can be extended for the nonconvex variational inequalities.

Inspired and motivated by the ongoing research in this area, we introduce and
consider a system of nonconvex variational inequalities involving three different oper-
ators. This class of system includes the system of nonconvex variational inequalities,
considered by Moudafi [12] and the classical variational inequalities as special cases.
Using essentially the technique of Noor [4,8,9,10,11] in conjunction with projection op-
erator method, we establish the equivalence between the system of general nonconvex
variational inequalities and fixed-point problems, which is lemma 3.1. This result can
be viewed as the extension of a result of Noor [4,8,9,10,11]. We use this alternative
equivalent formulation to suggest and analyze some iterative methods (Algorithm 31-
Algorithm 3.4) for solving the system of general nonconvex variational inequalities. We
also prove the convergence of the proposed iterative methods under suitable conditions,
which is the main motivation of Theorem 4.1. Since the new system of general noncon-
vex variational inequalities includes the system of nonconvex variational inequalities,
studied by Moudafi [12] and Noor [4] and related optimization problems as special
cases, results proved in this paper continue to hold for these problems. Our result can
be viewed as refinement and improvement of the previous results in this field.

2 Formulation and Basic Results

Let H be a real Hilbert space whose inner product and norm are denoted by (-, )
and ||.|| respectively Let K be a nonempty closed and convex set in H. We, first of all,
recall the following well-known concepts from nonlinear convex analysis and nonsmooth
analysis [13,14].
DEFINITION 2.1. The proximal normal cone of K at u € H is given by
NE(u) :={¢€ € H :u € Pglu+ af]},
where a > 0 is a constant and
Prlul ={u* € K : di(u) = |[Ju —u*||}.

Here dg(.) is the usual distance function to the subset K, that is

d = inf ||v — u].

() = inf o —u

The proximal normal cone N (u) has the following characterization.

LEMMA 2.1. Let K be a nonempty, closed and convex subset in H. Then ¢ € NE,
if and only if, there exists a constant a > 0 such that

(v —u) <allo—ul?, Ve K.
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Poliquin et al. [14] and Clarke et al. [13] have introduced and studied a new class
of nonconvex sets, which are called uniformly prox-regular sets. This class of uniformly
prox-regular sets has played an important part in many nonconvex applications such
as optimization, dynamic systems and differential inclusions.

DEFINITION 2.2. For a given r € (0,00], a subset K, is said to be normalized
uniformly r-prox-regular if and only if every nonzero proximal normal to K, can be
realized by an r-ball, that is, Vu € K,. and 0 # £ € N}?T, one has

(©)/NIgll, v —u) < (1/2r)|lv —ul®, Vv € K,

It is clear that the class of normalized uniformly prox-regular sets is sufficiently
large to include the class of convex sets, p-convex sets, C'l'!'submanifolds (possibly
with boundary) of H, the images under a C*! diffeomorphism of convex sets and
many other nonconvex sets; see [13,14]. It is clear that if » = oo, then uniformly
prox-regularity of K, is equivalent to the convexity of K. It is known that if K, is a
uniformly prox-regular set, then the proximal normal cone N II;T is closed as a set-valued
mapping.

We now recall the well known proposition which summarizes some important prop-
erties of the uniform prox-regular sets.

LEMMA 2.2. Let K be a nonempty closed subset of H, r € (0,00] and set
K, ={ue H :d(u,K) <r}. If K, is uniformly prox-regular, then
i. Yue K, Px #0,
ii. V¢ €(0,r), Pk, is Lipschitz continuous with constant —— on K/,

iii.  The proximal normal cone is closed as a set-valued mapping.

For given nonlinear operators 77, 75, g, we consider the problem of finding z*, y* €
K, such that

Vee H:g(x) e K., p>0, (1)
Vee H:g(x) e K., n>0, (2)

(P11 (y*) + 2" — g(y*), g(z) —z¥) >0,
(nTa(x™) +y* —g(x”),g9(x) —y*) >0,

which is called the system of general nonconvex variational inequalities (SGNVID). For
the application of the system of variational inequalities in the setting of convexity, see
[4,7].

We now discuss some special cases of the new system of general nonconvex varia-
tional inequalities.

I. If Th = T, = T, then the system of general nonconvex variational inequalities
SGVID is equivalent to finding z*, y* € K, such that

Vre H:g(x) € K, (3)
Ve e H: g(x)K,. (4)

(pTy" + 2" —g(y*),g(x) —2*) >0
Tz +y* —g(z*),g9(z) —2*) >0

This system of general nonconvex variational inequalities (GSNVI) has been studied
by Noor [4]. For g = I, the identity operator, the system of nonconvex variational
inequalities(SNVI) has been considered by Moudafi [12].
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II. If p =0, 2* = y*, then system of general nonconvex variational inequalities
(GSNVI) reduces to finding z* € K, such that

(Tz*,g(x) —x*) >0, VzxeH:gx)eK,, (5)

which is known as the general nonconvex variational inequality (GNVI), introduced
and studied by Noor [9,9] in recent years.

III. If K, = K, a convex set in H, then problem (GNVI) is equivalent to finding
z* € K such that
(Tx*,x —x*) >0, VrxekK, (6)
which is known as the classical variational inequality introduced and studied by Stam-
pacchia [1] in 1964.

This shows that the system of mixed variational inequalities (SNVID) is more
general and include several classes of variational inequalities and related optimization
problems as special cases. For the recent applications, numerical methods and formu-
lations of variational inequalities, see [1-26] and the references therein.

3 Iterative Algorithms

In this Section, we suggest some explicit iterative algorithms for solving the system
of general nonconvex variational inequalities (SNVID). First of all, we establish the
equivalence between the system of nonconvex variational inequalities and fixed point
problems, which is the main motivation of our next result.

LEMMA 3.1. z,y € K, is a solution of (1) and (2), if and only if, z,y € K, satisfies
the relation

where p > 0 and 1 > 0 are constants.
PROOF. Let z,y € K, be a solution of (1) and (2). Then, we have

0 € phi(y) +z—g(y) + N (z) = (I + Ng ) (=) — (9(y) — pT1(y)
0 € nTa(x)+y—g@)+Ng (y) = T+ Nk, (y) — (9(x) —nTa(x)),

which implies that

and conversely, where we have used the fact that Px, = (I + N§ )~*. The proof is
complete.

Lemma 3.1 implies that the system of nonconvex variational inequalities (SNVID)
is equivalent to the fixed point problem. This alternative equivalent formulation is used
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to suggest and analyze a number of iterative methods for solving system of nonconvex
variational inequalities and related optimization problems.

Using Lemma 3.1, we can easily show that finding the solution z*,y* € K, of
SNVID is equivalent to finding (z*,y*) € K, such that

= (L=an)+anPr 9(y") — pTi(y")], 9)
Yo = Prlg(a”) —nTa(z7)], (10)
where a,, € [0, 1], for all n > 0.

We use this alternative equivalent formulation to suggest the following explicit
iterative method for solving the system of nonconvex variational inequalities(SNVID).

ALGORITHM 3.1. For arbitrarily chosen initial points g,y € K., compute the
sequences {z,} and {y,} by

Tp1 = (1= an)rn + an Pk, [9(yn) — pT1(yn)] (11)
Ynt1 = Pr.lg(zn1) — nT2(n41)], (12)
where a,, € [0, 1] for all n > 0.
If Ty =T, =T, then Algorithm 3.1 reduces to the following.

ALGORITHM 3.2. For arbitrarily chosen initial points g,y € K., compute the
sequences {z,} and {y,} by

Tprr = (I —an)rn + anPr, [9(yn) — pT (yn)],
Ynt1 = Pr.[9(@ns1) — 0T (Tn41)],
where a,, € [0,1] for all n > 0.

If Ty =715 =T and g = I, the identity operator, then Algorithm 3.1 reduces to the
following.

ALGORITHM 3.3. For arbitrarily chosen initial points g,y € K., compute the
sequences {z,} and {y,} by

Tn+1 = (1 - an)xn + an Pk, [yn - pT(yn)],
Ynt1 = P [Tny1 =0T (Tn41)],

where a,, € [0,1] for all n > 0.

We would like to emphasize that one can obtain a number of iterative methods for
solving system of (nonconvex) variational inequalities and related optimization prob-
lems for appropriate choice of the operators and spaces. This shows that the Algorithm
3.1 is quite flexible and general.

DEFINITION 3.1. A mapping T : H — H is called r-strongly monotone, if there
exists a constant r > 0 such that

<TCC—Ty,CC—y>ZT||CC—y||2, VSC,ZUGH-

DEFINITION 3.2. A mapping T : H — H is called relaxed ~-cocoercive, if there
exists a constant v > 0 such that
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DEFINITION 3.3. A mapping T : H — H is called relaxed (v, r)-cocoercive, if
there exist constants v > 0,7 > 0 such that

(Tx = Ty,x —y) > —|Tx = Ty||* + rllz —yl|* Va,y e H.
The class of relaxed (v, r)-cocoercive mappings is more general than the class of
strongly monotone mappings.
DEFINITION 3.4. A mapping T : H — H is called p-Lipschitzian, if there exists a
constant p > 0, such that

LEMMA 3.2 [27].  Suppose {0,}32, is a nonnegative sequence satisfying the
following inequality:

Ont1 < (A=) +0pn, V n>0,
with A, € [0,1], >2°7 , A\, = o0, and o, = 0(\,). Then lim,, o 6, = 0.

n=0

4 Main Results

In this Section, we consider the convergence criteria of Algorithm 3.1 under some
suitable mild conditions and this is the main motivation as well as main result of this
paper.

THEOREM 4.1. Let (z*, y*) be the solution of SGVID. If T1(.) : H — H is relaxed
(71, r1)-cocoercive and pq-Lipschitzian and To(.) : H — H is relaxed (72, r2)-cocoercive
and po-Lipschitzian. Let g be relaxed (s, 73)-cocoercive and ps-Lipschitz. If

’ _nepd | V/E ()
P 3 513 (13)

Sr1 > dyipd + p1/62 — (1 — 6k)2,

V/3(ra—v211%2)2— 3 (6% = (1—6k)?)

T2 *’Yz#%

’77 B 53 ’ (14)
Sro > 6yaul + /62 — (1 — k)2,
where
k= \/1 = 2(r3 — Y33 + 13, (15)

and a, € [0,1], >°.°  a, = oo, then for arbitrarily chosen initial points z¢,yo € K,

Zn, and ¥y, obtained from Algorithm 3.1 converge strongly to z* and y* respectively.
PROOF. To prove the result, we first evaluate ||x,41 — 2*|| for all n > 0. From

(9), (11), and the Lipschitz continuity of the projection operator Pk, with constant

0 >0, we

|zn1 — 27|

|1 = an)zn + anPr, [9(yn) = pT1(yn] = (1 — an)z™ — anPr, [9(y") = pT1(y")]l|

(1 = an)l|lzn — 27|[ + anl|| P, [9(yn) = pT1(yn)] = Pr.[9(y") — pT2(y")]l|

(1= an)l|lzn — 2] + andllg(yn) — 9(v") — p[T1(yn) — Ta(y")]ll

Fandllyn —y* = (9(yn) — 9yl (16)

IAINA
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From the relaxed (71, 71)-cocoercive and pq-Lipschitzian definition of T (.), we have

yn — v = plT1(yn) — T (y)]|I?
= lyn — 11> = 20(T1 (yn) = Ta(y*) s yn — ¥*) + P71 T2 (yn) — Ta(y")||?
yn — v 11> = 20[=7 T2 (yn) — T (W) + 71l lym — v* 7]
+0* | Ty (yn) — T2 (y)?
< lyn = 0117 + 20m3 yn — 0¥ 117 = 20m1llyn — v¥ 117 + 22 lyn — v ||
= [142pmpui —20r1 + p* i3]l lyn — ¥ |12 (17)

IN

In a similar way, using the (73, r3)-cocoercivity and ps-Lipschitz continuity of the
operator g, we have

lyn —y* = (9(yn) — g NI < kllyn —y* |, (18)

where k is defined by (15). Set
0 = 8 {k+ [1+20mp3 — 20m + 23]/} 19)

It is clear from the condition (13) that ¢; < 1. Hence from (18), (16) and (17), it
follows that
[#n1 = 2" < (1 = an)||zn — 27| + anbr]lyn — y"|. (20)

Similarly, from the relaxed (2, r2)-cocoercive and po-Lipschitzian of T5(.), we obtain

|zni1 — 2 = n[Ta(wny1) — To(z*)]]]?

= |[ent1 —2** = 2n(To(zns1) — To(z*), Tpi1 — %)
AP || T (1) — Ta(a™)]|?

< l#ngr = 22 = 29[| Ta(2ni1) = To(@™)]|* + 7ol [2nga — 2*[|?]
A2 || To(2n41) — Ta(a™,)|[?

= l#nsr = 2 + 2mpe||Te(@ni1) = Ta()]|* = 2nraf|zn g —
P Tansr) — T o)

< lwnsr = 22+ 2mpps e — 2F|* = 2nra |2 g0 — 272
i || — 2|2

= [L+ 20723 — 202 + 17 p3)| |20 — 2|7, (21)

*||2

Hence from (10), (12), (18), (20) and the Lipschitz continuity of the projection operator
Pk, with constant § > 0, we have

yne1 =yl = [Pk, [9(zn+1) = T2(2n+1) — P, [2" — nTa(z7)]|
< Ollg(@nt1) — 9(a") = n(T2(@nt1)] — T2(27))]
< Oflllensr — 2" = (T (zn)] — To(@"))]|
+ollzn1 — 2" — (9(znt1) — g(z™))||
< Oollzngr — 2], (22)
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where
02 = 8 {+ [1 + 2203 — 2072 + %3]/}

From (14), it follows that 65 < 1.
From (20) and (22), we obtain that
(1= an)lfen = 2| + anbr||yn — "l
(1= an)l[zn — 27| + anby - Ballen — 27|

= [1—an(l—=61602)]||xn — =¥

|znp — 27| <
<

Since the constant(1 — 6162) € (0,1], and >°7 jan(1 — 6162) = oo, from Lemma 3.2,
we have  lim, oo ||zn — 2*]|] = 0. Hence the result lim, .o ||y, — y*|| = 0 is from
(22). This completes the proof.
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