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We develop an iterative algorithm for computing the approximate solutions of mixed
quasi-variational-like inequality problems with skew-symmetric terms in the setting of
reflexive Banach spaces. We use Fan-KKM lemma and concept of #-cocoercivity of a com-
position mapping to prove the existence and convergence of approximate solutions to the
exact solution of mixed quasi-variational-like inequalities with skew-symmetric terms.
Furthermore, we derive the posteriori error estimates for approximate solutions under
quite mild conditions.
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1. Introduction

It is well known that variational inequality theory, as a very effective and powerful tool,
not only has stimulated new results dealing with partial differential equations, but also
has been applied to a large variety of problems arising in mechanics, contact problems in
elasticity, optimization and control problems, management science, operations research,
general equilibrium problems in economics and transportation, unilateral problems, ob-
stacle problems, and so forth. Because of its wide applications, the classical variational
inequality has been studied and generalized in various directions previously by many
authors. Among these generalizations, mixed variational-like inequality problem is of in-
terest and importance. One of the most important and interesting problems in the theory
of variational inequality is the development of an efficient and implementable algorithm
for solving variational inequality and its generalizations. These methods include projec-
tion method and its variant forms, linear approximation, descent and Newton’s methods,
and method based on the auxiliary principle technique. The method based on auxil-
iary principle technique was first suggested by Glowinski et al. [6] for solving variational
inequalities in 1981. Subsequently, it has been used to solve a number of generalizations

Hindawi Publishing Corporation

Journal of Inequalities and Applications
Volume 2006, Article ID 82695, Pages 1-16
DOI 10.1155/J1A/2006/82695


http://dx.doi.org/10.1155/S1025583406826950

2 Tterative algorithm for solving MQVLIP

of classical variational inequalities; see, for example, [1, 4, 8, 14-16] and the references
therein.

Let H be a real Hilbert space whose inner product and norm are denoted by (-, -),
and || - ||, respectively. Let D be a nonempty convex subset of H. Let T, A: D — H, and
#: D x D — H be mappings, and let f : D — R be a real-valued function. Recently, Ansari
and Yao [1] (see also [10]) considered and studied the mixed variational-like inequality
problem (MVLIP), which is to find u* € D such that

(Tu* — Au*,n(v,u®))+ f(v) - f(u*) =0, VveD. (1.1)

When A = 0, this problem reduces to the following problem considered by Dien [3], Noor
[11] and Siddiqi et al. [12]: find u* € D such that

(Tu*,n(v,u™))+ f(v) - f(u*) =0, VveD. (1.2)

In [1], Ansari and Yao introduced the concepts of #-cocoercivity, #-strong monotonic-
ity, and y-strong convexity of a mapping, which generalize the definitions of cocoercivity
[13, 17], strong monotonicity [9], and strong convexity [9], respectively. It is easy to see
that #-cocoercivity is an intermediate concept that lies between #-strong monotonicity
and #-monotonicity. They applied the auxiliary variational inequality technique to sug-
gest an iterative algorithm for finding the approximate solutions of MVLIP and proved
that these approximate solutions converge to the exact solution of MVLIP.

Motivated and inspired by the work in [1], we consider and study a class of mixed
quasi-variational-like inequality problems in the setting of Banach spaces.

Let D be a nonempty convex subset of a real Banach space B, let B* be the topological
dual space of B, and let (u,v) be the duality pairing between u € B* and v € B. Let T,
A:D — B*,N:B* xB* — B*,and 5: D X D — B be mappings and w* € B*. Let ¢ : B X
B — RJ{+0co} be a real bifunction. The mixed quasi-variational-like inequality problem
(MQVLIP) is to find u € D such that

(N(Tu,Au) —w*,n(v,u)) + o(v,u) — p(u,u) >0, VveD. (1.3)

This problem was first introduced and studied by Ding and Yao [4]. They applied the
auxiliary variational inequality technique to suggest an iterative algorithm for computing
the approximate solutions of MQVLIP (1.3), and provided the convergence criteria of
approximate solutions to the exact solution of MQVLIP (1.3).

In this paper, we propose a new iterative algorithm for computing the approximate
solutions of MQVLIP (1.3) with skew-symmetric term ¢(-,-) in the setting of a reflex-
ive Banach space B. Our proposed iterative algorithm can be seen as an extension and
generalization of Ansari and Yao’s [1] iterative algorithm. We employ Fan-KKM lemma
and concept of #-cocoercivity of a composition mapping to prove the existence and con-
vergence of approximate solutions to the exact solution of MQVLIP (1.3) with skew-
symmetric term ¢(-,-). Compared with Ansari and Yao [1, Theorem 3.2], our results
improve and generalize their Theorem 3.2 in the following aspects: (i) the MQVLIP (1.3)
is more general than MVLIP considered by them; (ii) we remove boundedness assump-
tion on D; (iii) our convergence criteria for approximate solutions are very different from
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their ones because of the appearance of skew-symmetric term ¢(-,-) in MQVLIP (1.3);
(iv) the technique of our proof is very different from the one of their proof since reflexive
Banach space is more general than Hilbert space; (v) we provide the posteriori error es-
timates for approximate solutions under quite mild conditions. Hence the results of this
paper also extend and generalize the results of Zhu and Marcotte [17].

2. Preliminaries

In this section we will recall the following definitions and some known results.

Definition 2.1. Let D be a nonempty subset of a Banach space B with the dual space B*.
Let T:D — B* and n: D X D — B be two mappings. Then,
(i) T is called n-monotone, if

(Tu—Tv,n(u,v)) 20, Vu,veD; (2.1)

(ii) T is called #-strongly monotone, if there exists a constant 8 > 0, such that
(Tu—Tv,n(u,v)) = Bllu—vl*>, VuveD; (2.2)

(iii) T is called #-cocoercive, if there exists a constant & > 0, such that

(Tu—Tv,n(u,v)) = &lITu—Tvl>, Yu,ve D; (2.3)

(iv) T is called n-relaxed monotone, if there exists a constant & > 0, such that
(Tu—Tv,n(u,v)) = Bllu—vl*>, VuveD; (2.4)

(v) T is called Lipschitz continuous, if there exists a constant L > 0, such that
|Tu—Tv| <Lllu—v|l, Vu,veED; (2.5)

(vi) nis called Lipschitz continuous, if there exists a constant § > 0, such that
lln(u,v)|| <8llu—vll, Yu,veD. (2.6)

We illustrate hereafter the relationships among #-monotonicity, #-strong monotonic-
ity, -cocoercivity, and Lipschitz continuity as follows:
(i) n-strong monotonicity = x-monotonicity <= #-cocoercivity;
(ii)
T is n-strong monotone

o ) ) = T is y-cocoercive; (2.7)
T is Lipschitz continuous

(iil)
T is n-cocoercive

o ) ) = T is Lipschitz continuous. (2.8)
n is Lipschitz continuous
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Definition 2.2. The bifunction ¢ : B X B — R{J{+0o0} is said to be skew-symmetric if
o(u,u) — o(u,v) — (v,u) + ¢(v,v) 20, Vu,vEB. (2.9)

The skew-symmetric bifunctions have properties which can be considered analogs of
monotonicity of gradient and nonnegativity of a second derivative for convex functions.
For properties and applications of skew-symmetric bifunction, reader may consult [2].

Definition 2.3. Let D be a convex subset of a Banach space B and let K: D — R be a
Fréchet differentiable function. K is said to be
(i) #n-convex [7], if

K(v) = K(u) = (K'(u),n(v,u)), Vu,veD; (2.10)
(if) n-strongly convex [11], if there exists a constant y > 0, such that

K(v) = K(u) — (K'(w),n(v,u)) = Ellu—vl?>, VuveD. (2.11)

o=

In particular, if (v, u) = v — u for all v,u € D, then K is said to be strongly convex.

ProrosiTioN 2.4. Let K be a differentiable n-strongly convex functional with constant y >0
on a convex subset D of B, and let rj : D X D — B be a mapping such that n(u,v) +n(v,u) = 0,
for all u,v € D. Then K’ is n-strongly monotone with constant y > 0.

Proof. Since K is #-strongly convex, we deduce that for each u,v € D

K(v) = K(u) = (K" (w),n(v,u)) = = |lu—v|?,
(2.12)

K(u) = K(v) = (K'(v),n(u,v)) = S llv —ull®.

NIR NI

Adding these two inequalities and using the condition that 7(u,v) + (v, u) = 0, we obtain

(K'(v) = K'(w),n(v,u)) = pllv—ull®. (2.13)
O

A function F: D — R is called weakly sequentially continuous at xo € D, if F(xx) —
F(xy) (n — o) for each sequence {xx} C D converging weakly to xo. F is called weakly
sequentially continuous on D, if it is weakly sequentially continuous at each point of D.

LemMA 2.5. Let 5(v,-) : D — B and K’ be sequentially continuous from the weak topology
to the weak topology and from the weak topology to the strong topology, respectively, where v
is any fixed point in D. Then the function g : D — R, defined as g(u) = (K'(u),n(v,u)) for
each fixed v € D, is weakly sequentially continuous on D.



Lu-Chuan Cengetal. 5

Proof. Let u be any given point in D, and let {u,} C D be any sequence converging weakly
to u. Then, [|[K"(u,) — K'(1)]| = 0 (n — o), and {#(v,u,)} converges weakly to #(v, u) for
each fixed v € D. Observe that

|g(un) _g(u)| = | <K,(”n) _K,(u))rl(viun)) + <K,(u)>77(v’”n) - ’T(V’u» |

= |IK" (un) = K" @)1 (v ) [[ + [ (K" (), 7 (v, ) =1 (v, 0)) |

— 0 asn— oo,
(2.14)

Therefore, the conclusion immediately follows. O

For each D C B, we denote by co(D) the convex hull of D. A point-to-set mapping
G: D — 28 is called a KKM mapping if, for every finite subset {uy,uy,...,ux} of D,

k
co ({ur,u2,...,u}) € |JG(xi). (2.15)

i=1

In the next section, we will use the following result.

LemMa 2.6 (Fan-KKM [5]). Let D be an arbitrary nonempty subset in a topological vector
space E, and let G : D — 2 be a KKM mapping. If G(u) is closed for all u € D and is compact
for at least one u € D, then (,ep G(u) + &.

3. Iterative algorithm and its convergence

In this section, following the approach of Ansari and Yao [1], we will apply the auxiliary
variational inequality technique to suggest a general algorithm for finding approximate
solutions of MQVLIP (1.3) with skew-symmetric term ¢(-,-). Moreover, we will also
study convergence analysis of proposed algorithm.

Algorithm 3.1. Let K : D — R be a given Fréchet differentiable functional, let {p,},_, bea
sequence of positive parameters, and let 1 be any initial guess in D. For each given iterate
u, € D, consider the following auxiliary variational inequality problem: find u,4+, € D,
such that

(PN (Tuy, Auy) — puw™ + K (ttye1) — K (un), 71(v, tins1) )
(3.1)
+pn@(Vsthns1) — pu@(Unststine1) =0, Vv eD,

where K'(u) is the Fréchet derivative of a function K: D — R at u € D.

THEOREM 3.2. Let D be a nonempty closed convex subset of a reflexive Banach space B with
the dual space B*. Let T, A: D — B*, N : B* X B* — B*, and n: D X D — B be mappings.
Let w* € B* and ¢ : BX B — RU{+o0} be skew-symmetric and weakly continuous, such
that for each v € B, int(domg(-,v)) N D #+ & and ¢(-,v) is proper convex. Suppose that
K : D — R is n-strongly convex with constant yu >0, and K’ is sequentially continuous from
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the weak topology to the strong topology. Suppose also that
(i) the mapping u — N (Tu,Au) is 5-cocoercive with constant v > 0;

(ii) u is Lipschitz continuous with constant & > 0, such that
(a) n(u,v) = y(u,z) + n(z,v) for each u,v,z € D,
(b) #(-,-) is affine in the first variable,
(¢) for each fixed v € D, u — n(v,u) is sequentially continuous from the weak topol-

ogy to the weak topology;
(iii) for each fixed n = 0 and z € D,

{ueD:(p,N(Tz,Az) — pow* +K'(u) — K'(2),1(v,u)) + pnp(v,ut) — ppip(ui,u) > 0}
(3.2)

is bounded for at least one v € D.
Then, there is a unique solution u,,; € D to problem (3.1) for each given iterate u,. If

2 1
Prel < Pn> €1 < pp < Fy (; +cz), n =0, for some cy,¢; >0, (3.3)

then
(I) {u,} is bounded;
(I1) limy,~ o lttpg1 — tnll = 0;
(I11) {un} converges weakly to a solution of MQVLIP (1.3) provided that the mapping u —
N(Tu,Au) is sequentially continuous from the weak topology to the strong topology.

Proof. Existence of solutions of problem (3.1). For the sake of simplicity, we rewrite (3.1)
as follows. Find % € D such that

(puN (Tun, Auy) — puow™* + K' (@) =K' (t1), n(v, 1)) + puo(v,00) —pno(%,u) = 0, Vv € D.
(3.4)

For each fixed n = 0 and each v € D, we define

G(v) = {u € D: {paN(Tun,Auy) — paw™* + K'(u) — K' (un),1(v,u))
(3.5)
+pnp(v,u) — pue(u,u) > 0}.

Note that, since v € G(v), G(v) is nonempty for each v € D. Now, we claim that G is a
KKM mapping. Indeed, suppose that there exists a finite subset {v1,vs,...,vx} of D and
that «; > 0, for all i = 1,2,...,k with Zf;loc,' =1 such that 7 = Zletxivi & G(v;), for all
i=1,2,...,k, thatis,

(puN (Tuy, Auy) — pow™ + K' () — K’ (t1), 1 (vi, 1))
(3.6)
+pne(visth) — pug(t, 1) <0, Vi=12,... k.
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Since ¢(+,v) is proper convex for each v € B, by virtue of assumptions (a) and (b) in (ii),
we have

= <PnN(T”n>Aun) PnW +K'(1) = K’ (u,), n( u)) +png0(a,ﬁ)—pn§0(a,ﬁ)

i,
= <pnN(Tun,Au,,) —p,,w*+K’(ﬁ)—K'(u,,),11(Zoc,-v,-,ﬁ)
+pn@ <Z‘XV1) ) — pup(ih, )

k
< <p,,N(Tun,Au,,) —paw* +K'(11) - K'(u,,),Z(xin(vi,ﬁ)>

i-1
k
+Pnzaz ViU ) Pn® (u u)

i=1

ai[ {pnN (Tt Atty) — puw™ +K'(0) =K' (t4n), 7 (vi, ) ) +pnp(vis 1h) — pnp(6, 1) ] < 0,

H[\/]x-

(3.7)

which yields a contradiction. Therefore, G is a KKM mapping.

Since K’ is sequentially continuous from the weak topology to the strong topology, and
¢(+, ) is weakly continuous on B X B, so it follows from condition (ii)(c) and Lemma 2.5
that G(v) is a weakly closed subset of D for each v € D. Moreover, from condition (iii)
we know that G(v) is weakly compact for at least one point v € D. Hence, by using
Lemma 2.6 we have (,ep G(v) # &, which clearly implies that there exists at least one
solution to problem (3.1).

Uniqueness of solutions of problem (3.1). Let u and # be two solutions of problem (3.1).
Then,

(puN (Tun, Auy) — pow™ + K' (1) — K' (1), n(v, 1)) + pn(v, %) — pnp(w,u) = 0,  (3.8)

(PnN (Tun, Aty) = puw™ +K' (1) = K' (1), (v, 1)) + pup(v, 1) — ppg(%,71) = 0, (3.9)

forall v € D.

Note that #(u,v) = n(u,z) + y(z,v) for all u,v,z € D implies #(u,v) = —n(v,u) for all
u,v € D and that ¢(-,-) is skew-symmetric. Taking v = % in (3.8) and v = % in (3.9), and
adding these inequalities, we get

—(K'(u) — K'(0),n(m,u)) = (K'(0),n(2,u)) + (K'(),n(@w,u))
= <PnN(TunaA”n) _PnW* +K’(ﬁ) - K,(un))”l(ﬁaﬁ»
+ (PN (Tup, Auy) — paw™ + K’ (21) — K (un), (@, 1))

> pulo(@,u) — (i, u) — (U, 1) + (U, )] > 0,
(3.10)
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which hence implies that

(K’ (@) - K' (30), 7@, 1)) < 0.

(3.11)

Since K’ is #-strongly monotone with constant ¢ > 0 by Proposition 2.4, from (3.11) we

obtain
pllu —ull* < (K'(w) = K' (%), n(w, 1)) <0,

and so @ = u. This shows that the solution of problem (3.1) is unique.

(3.12)

Let u* € D be any fixed solution of MQVLIP (1.3). Since u,4; is the unique solution

to problem (3.1), we get

(K" (uns1) =K' (wn)>s1(vsthns1) ) + pu AN (Tun, Aut) — w*, 51 (v, 1))
+Pu@ (Vsthni1) = P (thni1,tini1) =0, Vv ED.

We consider a function A defined by
Au,p) = ©(u) + Q(u,p),
where Q(u,p) = p[{N(Tu*,Au*) — w*,n(u,u*)) + o(u,u*) — p(u*,u*)] and
O(u) =K (u*) — K(u) — (K'(u),n(u*,u)).

From #-strong convexity of K, we obtain

O(uy) = (g)nun—u*uz > 0.

Since Q(uy,py) is nonnegative, we have

Aty pn) = (%)Hun —u*|[F = 0.
Let us study the variation of A for one stage of Algorithm 3.1:
T = Aunsr, pret) — At o).
Then we have I = 5, +5, + 53, where
s1 = K(un) = K(uns1) = (K (), 11 (1)),
s2= (K" (tn) = K" (1), (0", ths1) ),
s3 = prat [N (Tu™, Au™) = w*, (s, u™)) + @ (e, u™) — 9 (u*,u™)]

= pa[ AN (Tu*,Au™) —w*, 5 (un, u™*)) + @ (g, u™*) — @(u™,u™)].

(3.13)

(3.14)

(3.15)

(3.16)

(3.17)

(3.18)

(3.19)
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By using #-strong convexity of K, we have s; < —(u/2) | ty11 — un||%. Also, since pps1 < pn
and u* is a solution of MQVLIP (1.3), we immediately derive

$3 < pu[(N(Tu*,Au™) — w*, n(uns1,u™*)) + @ (1, u™) — o (u*,u*)]. (3.20)
Now, putting = u* in (3.13), we get
$2 < pul AN (Tup, Auy) — w*, (™ tni1)) + @ (U™, tni1) — @ (Ui, tnrn) |- (3.21)
Thus, in terms of skew-symmetry of ¢ we deduce from (3.20) and (3.21) that

$2+53 < pu[(N(Tu™, Au™*) — w*, n(upir, u™*)) + @ (e, u™) — @ (u*,u*)]

+pu[ AN (Tun, Aty) = w*, (0™ ttns1) ) + @ (U™, unr1) — @ (i1, tnir) ]

= pulAN(Tu*, Au™) = W™,y (uner,u™)) + (N (Tun, Atn) = w1 (1%, uni1)) ]
—pale(u*,u*) = @(unr1,u™) — @(u* 1) + @ (Uit i) ]

< —pu(N(Tu*,Au*) = N(Tun, Aun),n(u*, tiys1))

= —pn(N(Tu*,Au*) = N(Tun, Atin), 1 (u*, 1))
—pn{N(Tu*,Au*) — N(Tun, Att), 7 (thn> tins1) )

< —puv|IN(Tu*,Au*) — N (Tt Auy)|| (using 57-cocoercivity)

+pul||N(Tu*,Au*) — N(Tuy, Auy)||||tins1 —tn||  (using Lipschitz continuity),

(3.22)
which hence implies that
FZH =85+ +5S3
< -%Hum — | = 0pul IN (Tt Auy) — N (Tu*, Au*)|? (3.23)
+0pn|IN(Tuy, Auy) — N(Tu*, Au®) ||| |ttnr1 — unl|.
Then, by using the inequality
Pn”N(T”mAun) - N(Tu*,Au*)H H”n+l - un”
(3.24)

2
< (PZ—”w)HN(Tun,Aun) ~ N(Tu*,Au) " + (%)Ilum —unll’,
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where w is a positive number chosen so that w < p/§, we get

< — <M 8w>||un+1 un||2—pn<v 6p">||N (Tun,Au,) — N(Tu*,Au*) ||

2
(3.25)
For ¢; < pu <2w/8(1/v +¢3), where ¢; >0 and ¢, > 0, we have
Opn 1) 2w oy
pn(v 2w>>cl( 2w.8(1/v+cz)>_ Vv+c¢’ (3.26)

and hence

dw C160
< _ (“ 2)||u,1+1 u,,||2—(ﬁ)HN(Tun,Aun)—N(Tu*,Au*)Hz.
(3.27)

Thus, for w < /8, T**! is negative unless u,41 = u, and N(Tu,,Au,) = N(Tu*,Au*).
Then, according to (3.13), u,, is a solution of MQVLIP (1.3).

Note that the sequence {A(u,,p,)} is strictly decreasing. But since it is positive, it must
converge and the difference between two consecutive terms tends to zero, that is, I7*! — 0
as n — oo. Therefore, ||up1 — u,ll and [IN(Tu,,Au,) — N(Tu*,Au*)|| converge to zero.
Moreover, since the sequence {A(uy,p,)} converges, it is bounded, and so is {u,} also
according to (3.17).

Let u be a weak cluster point of the sequence {u,}, and let {u,,} be a subsequence
converging weakly to 7. By using (3.13), since K’ is Lipschitz continuous with constant
x>0 and p, > ¢y, it is known that for each v € D,

(N(Tu, Aup) = w*, 0 (vytini1)) + @(vsthns1) — @(Unr1, Uns1)
1

. _(P_n)g((um) — K (1) (v, tins1)) (3.28)

é , )
= —(C—I)IIK (tps1) — K () || ||v = thnss ||
which hence implies that

(N (Tun, Auy,) —w*n(vitn1)) + (Vs thn1) — @ (Uns1, Ungs1)

Up v — (329)
> (C >|| ,(uni‘*'l) K’( ,)|||| uni+1||,
1

Since [|tp1 — unll — 0, and {u,,} converges weakly to @, hence {u,,,, } converges weakly to
u. Note that K’ is sequentially continuous from the weak topology to the strong topology.
Thus, it is easy to see that lim,_. [|K' (t4p,+1) — K’ (uy,) |l = 0. Since for each fixed v € D,
u — n(v,u) is sequentially continuous from the weak topology to the weak topology, and
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since the mapping u — N(Tu,Au) is sequentially continuous from the weak topology to
the strong topology, we infer that for each v € D,

| (N (Tuan Attn,) = w*, 1 (v, 1)) — (N(T%AB) —w*,5(v,m)) |
< [ (N(Tup,Auy,) = N(T,AU), 7 (v, 1)) |
+ [(N(Tu, Aw) — w*, n(vsty1) — (v, 1)) | (3.30)
< [IN(Tttn, Att,) = N(Tt, AD)|| {17 (v, th1) |
+ [(N(T#%,A%) = w*, (v, 1) = (v, W) | — 0 asn— co.

Consequently, letting i — co and using the weak continuity of ¢(-, -), we conclude from
(3.29) that

(N(Tu,Au) —w*,n(v,u)) + o(v,ui) —@(u,u) >0, VveD. (3.31)

This shows that 7 is a solution of MQVLIP (1.3). Furthermore, N(Tu,An) = N(Tu*, Au*)
since limy—w [IN(Tup,Au,,) — N(Tu,An)|| = 0 and lim,— [[N(Tu,,Au,) — N(Tu*,
Au*)|l = 0.

Finally, we claim that {u,} converges weakly to a solution of MQVLIP (1.3). Indeed,
it suffices to show that {u,} has the unique weak cluster point. Let % and #% be two weak
cluster points of {u,}. Then, both weak cluster points can be used as the above u* to
define the Lyapunov function A. This yields two possible Lyapunov functions, denoted
by A and A, respectively. It was proven that A(u,,p,) has a limit that may depend on the
solution u* used to define A; then, the corresponding limits will be denoted by I and [, re-
spectively. Consider the subsequences {n;} and {m;} such that {u,,} and {u;,;} converge
weakly to @ and #, respectively. Then it is easy to see that N(T#, Au) = N(Tu,Au). Hence
we get

At opn) = K(@) = K (1) = (K" ()17 (s 4,))
+ P [N (T, All) = w*, 1t 1)) + @ (1t 1) — (i, 1) ]
= K@) = K (un,) = (K" (un, ), 1 (1 un,))
+ pu [N (T, Au) — w*, 1 (un,, 1) ) + ¢ (1, 1) — (0, ) |
+K(@) — K(@) — (K (t4n,), (0, 7))
+pn, [(N(Tth, Aih) = w*, (%, 1)) + ¢ (4, 1) — (i, 1) — @ (un,, %) + (7, 70)
= Aty pn,) + K@) — K@) — (K" (up,), (1, 7))

+pu [(N(Tu,An) — w*,n(@,0)) + ¢ (un,, 11) — (1, 1) — @y, u) + (U, u)].
(3.32)
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Now let py = lim,_. ps. Since K(uni,pni) ~Tand Ay, pn;) — 1, since K’ is sequentially
continuous from the weak topology to the strong topology, and since ¢(-,-) is weakly
continuous, so, letting # — oo and using the #-strong convexity of K, we conclude from
(3.32) that

1=1+K(i) — K(u) — (K’ (w), (1, )

> T+ (g) -2l

By interchanging the role of @ and # and of the subsequences {#;} and {m i}, the same
calculations yield

i>1+ (g)na—anz. (3.34)

Then, 0 < (u/2)[a— ii|> <1-1and 0 < (u/2)llii— [° <1— 1. This implies that @ = 4. [

COROLLARY 3.3. Let D be a nonempty closed convex subset of a reflexive Banach space B with
the dual space B*. Let T, A: D — B*, N : B* X B* — B*, and n: D X D — B be mappings.
Let w* € B* and ¢ : BX B — RJ{+0o0} be skew-symmetric and weakly continuous, such
that for each v € B, int(domg(-,v)) N D # & and ¢(-,v) is proper convex. Suppose that
K : D — R is n-strongly convex with constant y >0, and K’ is sequentially continuous from
the weak topology to the strong topology. Suppose also that
(i) the mapping u — N(Tu,Au) is y-strongly monotone with constant 5 >0 and Lips-
chitz continuous with constant L > 0;
(ii) u is Lipschitz continuous with constant & > 0, such that
(@) y(u,v) = n(u,z) +n(z,v) for each u,v,z € D,
(b) n(+,-) is affine in the first variable,
(¢) for each fixed v € D, u — n(v,u) is sequentially continuous from the weak topol-
ogy to the weak topology;
(iii) for each fixed n = 0 and z € D,

{ueD:(p,N(Tz,Az) — pyw* +K'(u) — K'(2),1(v,u)) + pnp(v,ut) — ppgp(us,u) = 0}
(3.35)

is bounded for at least one v € D.

Then, there is a unique solution u,4; € D to problem (3.1) for each given iterate u,. If

2
€1 <pn < ( Bu n = 0, for some cy,¢; >0, (3.36)

282+ 6)
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then {u,} converges strongly to a solution u* € D of MQVLIP (1.3). Moreover, if K’ is
Lipschitz continuous with constant « > 0, then we have the posteriori error estimates:

) +E
Bpn B

[ ( >||u,,+1 I (3.37)

Proof. We consider the variation of the function @ in (3.15) for one stage of Algorithm
3.1,

A = O () — O (un), (3.38)
where 51 = K(u,) — K(uni1) — (K'(4n), (14, un1)), and
$2 = <K’(un) _K’(un-#l)a’/l(u*,un-%—l))- (339)

By using #-strong convexity of K and the fact that #(u,v) = —5(v,u), for all u,v € D, we
have

s1< _<§>||un_”n+l||2* (3.40)

Also, from (3.21) it follows that

$2 < pu[ (N (Tun, Aup) —w*,q(u*,up1)) + @ (1™, 1) — @ (i1, Uni) |

= Pu(N(Tuups1,Attni1) = N(Tu*, Au*), (0™, i)
(3.41)
+pu N (Ttn, Atty) = N (Tthni1, Athyi1), 17 (0™ thi1))

+pu[(N(Tu*, Au™) = w*,n(u*, un1)) + @ (0™ un1) — @(tprr, unin) |-
By using #-strong monotonicity of mapping u — N(Tu,Au), we have
PN (Tupsr, Attyir) = N(Tu*, Au* ), (6™ un1)) < —Ppal[tiner — “*Hz' (3.42)
By using Lipschitz continuity of mappings u — N(T'u,Au) and 1, we get

PN (Tun,Aup) — N (Tupr, Atini), (0, tini1))

< puL 0ty =ty |[ [0 — |

3L262
] ) e e [

(3.43)
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By using skew-symmetry of ¢ and the fact that u* is a solution of MQVLIP (1.3), we
obtain

pul N(Tu*, Au*) —w*, n(u* uns1) ) + @ (u* i) — @ (Unt, tnir) ]

= —pul (N (TU Au*) = w* (11, 0")) + (1t u”) — o(u,u*) |

(3.44)
_Pn[¢(un+l>un+1) - (P(u*>un+1) - (P(unJr],u*) +(p(u*,u*)]
<pu-0+p,-0=0.
Utilizing the estimates given in (3.42)—(3.44), we conclude from (3.41) that
21282
522 =puline =1 + (&) bt =l (B2 Y =P )
U
This, together with (3.40), yields that
282
A" =5+, Spi<—£+ﬁ>||un+l —u*||2. (3.46)
Pn 24
Observe that (3.36) implies that
282 282 282 2 2
pn 2 2B 2u 2u 2u
Now substituting the estimate (3.47) in (3.46), we derive
e 2
A < <——)||un+1—u*||. (3.48)
24

This shows that AZ*! is negative unless u,,; = u*. The sequence {®(u,)} is strictly de-
creasing. But since it is positive, it must converge and the difference between two con-
secutive terms tends to zero, that is, A#*! — 0 as n — co. Therefore, it follows from (3.48)
that {u,} converges strongly to u*.

Now, by using (3.13) with v = u™*, we infer that

(K" (tnr1) = K" (), (u* s ths1) ) + N (T, Att) — w*, 5 (u* thps1) )
(3.49)
+p”(P(u*)un+1) _pﬂ(P(un+l>un+1) > 0.

By using Lipschitz continuity of mappings K, #, and u — N(Tu, Au), skew-symmetry of
@, 7-strong monotonicity of u — N(Tu, Au), and the fact that u™* is a solution of MQVLIP
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(1.3), we have that
k8| |1 — tin||[ner = u* [+ puL 8| |tnir — tan||ftmer — ]|
> (K" (tni1) = K (), (u™ s t4ns1))
+ pu (N (Tup, Atiy) — N(Tthyr1, Athnsr ), (U™, tins1) )

> pu{N (Ttns1,Atini1) — N(Tu*, Au™),n(tps1,u™))

(3.50)
+pa[(N(Tu*, Au*) = w*,n(up,u*)) + @ (uner, u®) — @ (u*,u*)]
Pl @ (Unitrun1) — @(U* un1) — (Ui, u™) + @ (u*,u*)]
> pu{N (Ttns1,Atini1) — N(Tu*, Au™ ), n(tps1,u™))
> Bpallitnss — |l
which hence implies that
K8||“n+1 - un” ||”n+1 - u*|| +PnL‘S||un+1 - ”n” H”nﬂ - ”*” = ﬁPn”unH - ”*Hz
(3.51)
We obtain inequality (3.37) after division by [|u,1 — ™|, which we assume nonzero;
otherwise, the result is trivial. O
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