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ABSTRACT

This dissertation focuses on the existence and uniqueness of the solutions of variational inclusion
and variational inequality problems and then attempts to develop efficient algorithms to estimate
numerical solutions for the problems. The dissertation consists a total of five chapters. Chapter
1 is an introduction to variational inequality problems, variational inclusion problems, monotone
operators, and some basic definitions and preliminaries from convex analysis. Chapter 2 is a study
of a general class of nonlinear implicit inclusion problems. The objective of this study is to explore
how to omit the Lipschitz continuity condition by using an alternating approach to the proximal
point algorithm to estimate the numerical solution of the implicit inclusion problems. In chapter
3 we introduce generalized densely relaxed  — o pseudomonotone operators and generalized re-
laxed  — « proper quasimonotone operators as well as relaxed n — a quasimonotone operators.
Using these generalized monotonicity notions, we establish the existence results for the general-
ized variational-like inequality in the general setting of Banach spaces. In chapter 4, we use the
auxiliary principle technique to introduce a general algorithm for solutions of the densely relaxed
pseudomonotone variational-like inequalities. Chapter 5 is the chapter concluding remarks and

scope for future work.
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CHAPTER 1: INTRODUCTION

1.1 Introduction to the Variational Inequality Problems

In 1964, Stampacchia ([38]) introduced the classical variational inequality problem. Since then,
variational inequalities have been the research of many authors such as Cohen ([16]), Blum and
Oetti ([10]), Ding ([19]), Verma ([47]), Bai et al. ([6], [7]). Variational inequalities have a wide
variety of problems in many fields such as mathematical programming, mechanics, physics, opti-
mization and control theory, elasticity theory, economics and transportation equilibrium problems,
game theory, and engineering sciences.

Basically, a variational inequality problem is a problem of solving inequalities of a functional in
which all possible values of a given variable usually belong to a convex subset of topological vec-
tor spaces such as Hilbert spaces and Banach spaces. The scope of solving variational inequalities
involves two aspects, that is, proving the existence and uniqueness of the solution of the problem
and then develop numerical methods to approximate the solutions.

The definitions of variational inequality are distinguishable between Hilbert spaces and Banach

spaces.

Definition 1.1.1 Let X be a Hilbert space, and let K be a nonempty closed convex subset of X.
Then the variational inequality problem defined on X is as follow:

Find x € K such that
(f(x),y —x) >0, (1.1.1)

forally € K and f € X where (-, -) stands for the inner product in Hilbert space.

Definition 1.1.2 Let X be a real reflexive Banach space.



Let X* be its dual, and let K be a nonempty closed convex subset of X.

Let T : X — X* be an operator. Then the variational inequality problem defined on X can be
mentioned as the following:

Find x € K such that

(Tz,y —z) >0, (1.1.2)

forally € K.

Example 1.1.3 Minimum problem over a closed bounded interval in R.

Let f : [a,b] — R be a real-valued function, then

f(zo) = min f(z) = f'(z0)(x — 20) 2 0, Vz € [a,b].

Example 1.1.4 Minimum problem over a closed convex set in R".

Let K C R be a closed convex subset and f : K — R be a real-valued function, then

f(zo) = min f(z) = (Vf(zo)" (z — z9)) >0, Va € K.

The definition of variational inequalities defined on Hilbert spaces X can be interpreted geomet-
rically in the following manner: find a point z* € K such that for any point x € K, the angle

between (z — z*) and f(x*) is an acute angle as shown in figure 1.1.



VIP(f,K)

Figure 1.1: Geometrical Interpretation of Variational Inequality

In general, on Hilbert spaces the variational inequalities are generated in terms of bilinear forms as

the following: given a function f € H, find a point z* € X such that

a(z®, x) = (f, ),

where a : X x X — R is continuous and linear in both arguments.

1.2 Introduction to the Variational Inclusion Problems

Variational inclusion problem is one of the generalizations of interest and importance of variational
inequality problem. In order to obtain an efficient and implementable algorithm to solve for such
problem is a challenge. In 1976, Rockafellar ([34]) developed an algorithm for solving the varia-
tional inclusion problems: the proximal point algorithm. Since then, the algorithm has been used
by many authors such as Agarwal ([1]), Verma ([39]-[46]), Lan ([27], Li ([29]), and the references

therein.



The classical general class of inclusion problem is defined as follow:

Definition 1.2.1 Let X be a vector space and let M : X — 2% be a set-valued mapping on X.

Then the variational inclusion problem is defined on X as follow: find a solution to

0e M(z), (1.2.1)

where 2% denotes the class of all subsets of X.

Recall that a cone in a vector space is defined as following:

Definition 1.2.2 (Karamardian [26]) A set K in a vector space is a cone if and only if

zre K= e K VA>0.

Example 1.2.3 (Lan [27])
Let V : R™ — R be a locally Lipschitz continuous real-valued function and K C R" be a closed

convex subset. If x* € R™ is a solution to the problem min,c i V(x), then

0 € OV (z*) + N ("),

where OV (x*) denotes the sub-differential of V' at x*, and N (x*) is the normal cone of K at x*.

In 1976, Rockafellar ([34]) studied the general convergence of the proximal point algorithm for
solving problem (1.2.1). Rockafellar showed that, if M is a maximal monotone and for an initial

point 1, we can construct a sequence {xy} that converges strongly to a solution of (1.2.1) with

Ty = Pp(w), (1.2.2)
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or equivalently,

|2k 41 — Pr(ze)]| < e, (1.2.3)

for some €, > 0, where P, = (I + ¢, M)~! is the resolvent operator and {c;} is a sequence of
positive numbers that are bounded away from zero (i.e. Je¢ > 0 such that ¢, > ¢ Vk € N). From
(1.2.2), it follows that the approximation . is sufficiently accurate as the iteration proceeds and

is an approximate solution to the inclusion problem

0 M(z) + —(z — x). (1.2.4)

Ck

Since then, the notion of general maximal monotonicity developed and played a significant role
in solving various types of variational problems such as variational inequality problems, minimax
problems, minimization and maximization of functions, etc., which can be unified as problems of
the form (1.2.1). The general maximal monotonicity provided a frame work to develop proximal
point algorithms for estimating computational solutions of many variational problems mentioned

above.

1.3 Monotone Operators

Monotone operators play as a key role on the study of the existence of solutions of variational

inequality and variational inclusion problems. A monotone operator is generally defined as follow:

Definition 1.3.1 Let X be a vector space and let K C X be a non empty subset.
Let X* be the dual space of X.

LetT : K — X* be an operator on K.



Then T' is said to be a monotone operator on K if forall x,y € K,

(Tz —Ty,z —y) > 0.

Gradually, the concept of monotonicity is generalized and extended into many other forms such
as strict monotonicity, relaxed monotonicity, pseudomonotonicity, quasimonotonicity, and many
other forms by various researchers.

Some basic definitions are introduced below:

Definition 1.3.2 Let X be a vector space and let K C X be a non empty subset.
Let X* be the dual space of X.
LetT : K — X* be an operator on K.

Then T is said to be a

(i) strictly monotone operator on K if:

(Tx —Ty,x —y) >0

forallx,y, e K, x #vy;

(ii) r-strongly monotone operator on K if Jr > 0:

(Tx — Ty, x —y) > r|lz —y||

forall x,y, € K;



(iii) pseudomonotone operator on K if :

(Tz,y—2z) >0 = (Ty,y—xz) >0

forall z,y, € K;

(iv) quasimonotone operator on K if :

(Tr,y—z) >0 = (Ty,y—x)>0

forall x,y, € K,z #y.

Definition 1.3.3 (Luc [30])
Let K be a convex set in X and Ky a subset of K. The set K is said to be segment-dense in K if

foreach x € K, there exists xo € K such that x is a cluster point of the set [z, xy] N K.

Definition 1.3.4 (Definitions Bai et al. [7])

Let X be a vector space and let K C X be a non empty subset.
Let X* be the dual space of X.

LetT : K — X* be an operator on K.

Then T is said to be a

(i) relaxed monotone operator on K if 3 > 0s.t. Vo, y € K:

(Tz — Ty, x —y) > —pl|lz — yl|?

forall x,y, € K,z # y;



(ii) relaxed p pseudomonotone operator on K if u > 0s.t. Vy € K:

(Tz,y —x) >0 = (Ty,y —z) > —ully — z||*

(iii) relaxed | quasimonotone operator on K if 3 > 0 s.t. Vy € K:

(Tz,y—x) >0 = (Ty,y —z) > —pully — z||*

(iv) densely relaxed . pseudomonotone operator on K if there exists a segment-dense subset

Ko C K such that T is relaxed p pseudomonotone at every point of K.

Definition 1.3.5 (Definitions Bai [6] and Arunchai [4])

Let X be a vector space and let K C X be a non empty subset. Let X* be the dual space of X.
Letn: K x K — X be amapping and T : K — X* be an operator on K.

Let o : X — R be a real-valued function satisfying lim,;_,q+ sup M =0 V(z,y) € K x K.

Then T is said to be a
(i) strictly quasimonotone operator on K if :
(Tr,y—z) >0 = (Ty,y—x) >0

forall x,y, € K,z # vy,

(ii) strictly n quasimonotone operator on K if :
(Tz,n(y,z)) >0 = (Ty,n(y,z)) >0

forall z,y, € K, x # vy,



(iii) relaxed o pseudomonotone operator on K ifVa,y € K:

(Tv,y—x) >0 = (Ty,y—z) > aly —z);

(iv) relaxed n — o monotone operator on K if Vo, y € K:

(Tx —Ty,n(x,y)) > a(n(z,y));

(v) relaxed n — o pseudomonotone operator on K if Vx,y € K:

(Tz,n(y,z)) >0 = (Ty,n(y,r)) = an(y,z)).

Next, we give simple examples of problems that can be put in the variational inequality set up.

Example 1.3.6 (Baietal. [7])
Let T : [0,400) — R be a function defined by
22 =2 if ©>+3-1,
7(r) = !
—2x if 0<z<+V3-1.
Then T is relaxed i pseudomonotone with |1 = 2 but not pseudomonotone on [0, +c0), i.e., T(x)

is not pseudomonotone at v = (.

Example 1.3.7 (Baietal. [7])

Let T : (—00,0) — (0, 00) be a function defined by T'(x) = x*. Then T is relaxed y pseudomono-
tone, but not relaxed monotone on (—o0,0) since V6 > 0 Jxo < 0,0 < O with xg + yo < =5 <0
such that

(Txog — Tyo, T — Yo) < —d||z0 — vo||*.

9



So T is not relaxed monotone on (—0,0).

Example 1.3.8 (Luc [30])
Let T : R — R be a function defined by T'(x) = z*. Then T is quasimonotone, but not pseu-
domonotone on R since T is not pseudomonotone at x = 0. Also, T is not relaxed . pseudomono-

tone on R.

Example 1.3.9 (Baietal. [7])
Let T : R — R be a function defined by T'(x) = —x. Then T is relaxed ;1 pseudomonotone, but T

is neither pseudomonotone nor quasimonotone on R.

Example 1.3.10 (Bai et al. [7])
Let T : R — [—1,1] be a function defined by T(x) = sinx. Then T is relaxed . quasimonotone

on R with p = 1, but not quasimonotone on R. In fact,

. . y+x . y—x
|siny —sinz| = |2cos sin
2 2
< 2fsin L7
< 2|22
- 2
= 2|y —zl.

10



Hence, if (sinx,y — x) > 0, then

(siny,y —x) = (siny—sinz+sinz,y— )
= (siny —sinz,y —x) + (sinz,y — )

> (siny —sinz,y — )

> —|siny —sinz| - |y — z|
> —ly—azf”.
Therefore, 'T' is relaxed |1 quasimonotone.
Example 1.3.11 (Bai et al. [6])
Let T : R — R be a function defined by
31 if ©>0,
T(x)={ °
—%x if <0,
and 1)(z,y) = x —y. Then T is relaxed 1) — « pseudomonotone with a(x) = —3a?, but T is not

relaxed n — oo monotone.

Example 1.3.12 (Arunchai [4])
Let T : (—00,0] — [0,400) be a function defined by T(x) = x* with n(x,y) = c|lz — y|, where

c> 0, and
—lz] if x>0,

a(r) =

lz] if <0,

Then T is relaxed 1 — o pseudomonotone, but T’ is not relaxed o pseudomonotone. In fact, if we
lety = —1 and x = 0, then (T(x),n(y,x)) > 0, but (T'(y),n(y,x)) < a(n(y,x)), which is a

contradiction.

11



Example 1.3.13 (Arunchai [4])
Let T : (—00,1) — R be a function defined by T'(z) = x? — 1 and n(z,y) = c(x — y), where
c<O.

Then T' is strictly n-quasimonotone, but I’ is not strictly quasimonotone. In fact, if we let y €

(=1,1) and x < —1, then (T'(z),y — x) > 0, but (T'(y),y — ) < 0.

Remark 1.3.14 The implications of the monotone operators from the definitions and examples

above can be summarized as in figure 1.2.

‘ Strongly monotone ‘

|

‘ Strictly monotone ‘

Relaxed
i — R '—| Monotone l—" Relaxed monotone

I

Relaxed ! Y R Relaxed - Densely relaxed
a pseudomonotone { pseudomonotone U pseudomonotone
5 Relaxed
Relmiee ] ‘ Quasimonotone }—~ :
1N — a pseudomonotone J U quasimonotone
Strictly
Densely relaxed :
guasimonotone
1 — a pseudomonotone l
Strictly

1 quasimonotone

Figure 1.2: Relations between different types of monotonicity.
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1.4 Some Basic Definitions and Preliminaries

In this section, we recall some basic definitions and theorems from convex analysis, which will be
used in the sequel.

Let X be a real vector space. Let X* be its dual and K be a non-empty subset of X.

Definition 1.4.1 A subset K C X is said to be convex if

Va,y € K,WA€[0,1] = Az + (1 — \)y € K.

Definition 1.4.2 Let K C X be a convex subset. The function f : K — R is said to be convex if

Vo,y e K,YA€[0,1]: fOx + (1= Ny) < Af(z) + (1= N f(y).

Definition 1.4.3 Ler A = {x1, xo, ...z, } be a finite set.

Then the convex hull of A, denoted by co{x1, z3, ...x,}, is defined as

co{xy, xa, .2} = {Z ;L Zai =1, Yoy > O} :
i=1 i=1

Definition 1.4.4 Let T : K — X* be an operator.

Then T is called Lipschitz continuous if there exists o > 0 such that

1Tz =Tyl < allr —yll, Vr,ye kK.

Definition 1.4.5 Let X be a Banach space and let vy € X. A function f : X — (—o00,+00] is
called

13



(i) lower semi-continuous at x if

f(xo) < lim inf(f(z);

T—T0

(ii) upper semi-continuous at x if

f(zo) > lim sup(f(x).

T—T0

Theorem 1.4.6 (Browder [12]) Let K be a closed convex subset of a Banach space X and let
f + K — R be a convex function. Then f is lower semi-continuous if and only if [ if weakly lower

Semi-continuous.

Definition 1.4.7 (Brezis [11]) Every closed bounded convex subset of a reflexive Banach space is

weakly compact.

Definition 1.4.8 Let K be a convex subset of X.
Let f : K — R be a real-valued function.

Then f is said to be hemicontinuous if for each x,y € K:

lim f(tz+ (1 —t)y) = f(y).

t—0+

14



CHAPTER 2: GENERAL OVER-RELAXED PROXIMAL POINT
ALGORITHM TO GENERAL (A, n, m)-MONOTONE NONLINEAR

INCLUSION FORMS

2.1 Introduction

Proximal point algorithms have been studied by many authors. See, for example, Rockafella [34],
Agarwal et al. [1], [2], Verma [39], [40], [41], [42], [43], Lan [28], Li [29], and the references
therein.

In [39], [42], and [43], Verma generalized the relaxed and over-relaxed proximal point algorithm
based on the notions of A-maximal monotonicity for solving general problems in Hilbert spaces
and Banach spaces. In [41], Verma also introduced the new relaxed algorithmic procedure based on
the notions of A-maximal monotonicity for solving general inclusion problems in Hilbert spaces.
On the other hand, Lan [27], [28] introduced a new concept of (A, 7, m)-maximal monotone
operators, which generalized the existing monotone operators such as A-monotonicity, (H,n)-
monotonicity, and other monotone operators as special cases.

Furthermore, based on the studies of Verma and Lan, Li [29] introduced and studied a new class
of over-relaxed proximal point algorithms for approximating solvability of the nonlinear oper-
ator equation B(z) — Rﬁ’]@ = 0 (equation (1), Li [29]) in Hilbert spaces based on (A,n, m)-
monotonicity framework.

Among these studies, Lipschitz continuity is always a necessary condition for the convergence of
the sequence of the proximal point algorithm. Greatly motivated and inspired by the works men-
tioned above, we introduce an alternating approach to the relaxed algorithmic procedure based on
the notion of A-maximal relaxed n-monotonicity where the Lipschitz continuity requirement for

the monotone mapping A, under some conditions, can be omitted.

15



The objective of this chapter is to see how to remove the Lipschitz continuity requirement by using
an alternating approach to the proximal point algorithm. It does not by any way take away the
value and the importance of the original contributions given by Verma ([39]-[44]), Agawal et al.
([1]-[3]), Lan ([28]), Li ([29]), and many other authors who contributed their works on this sub-
ject. Instead, had these results not been proved, it may not be possible to see how to improve the
proofs without Lipschitz continuity. In this sense, we think our work complements that of Verma
[39]-[42].

Let X be a real Hilbert space with the norm || - || and the inner product (-, -). We consider a general

class of nonlinear implicit inclusion problems of the form: find a solution to

0€ M(z), (2.1.1)

where M : X — 2% is a set-valued mapping on X.

Equivalently, equation (2.1.1) can be written as: find a solution to

z— J(A(x) =0, (2.12)

where A: X — X andn: X x X — X are nonlinear operators; and J%f = (A + pM)~tis the

generalized resolvent operator with p > 0.
Remark 2.1.1 Let g : X — X be a single valued mapping.

(i) If n(z,y) = x — vy, the operator N : X — 2% is an A-maximal m-relaxed monotone, and
M(z) = N(g(x)) with range(g) N dom(N) # 0 on Hilbert spaces or Banach spaces, then
problem (2.1.1) becomes problem (1) in Verma [39] and Verma [42].

(ii) In addition to (i) above, if T : X — X is a single valued mapping on X with range(g) N

16



dom(N) # 0 and M (z) = T(x) + N(g(z)), then problem (2.1.1) reduces to problem (1) in

Agarwal et al. [1].

(iii) From (ii) above, if n: X x X — X be a nonlinear operator and T (z) := A(g(x)) — A(x)

then problem (2.1.1) reduces to problem (2) in Li [29].

2.2 Preliminaries and Definitions

In order to reduce the uses of parentheses, whenever the context is clear, the notations of composite
operators will be written without parentheses or composite notation. For example, A(7(x)) and
AoT (z) will be written as AT'(z) throughout this chapter.

In this section we recall some basic definitions and known results to prove the strong convergence
in section 3.

Let M, N : X — 2% be multi-valued mappings on X.

Let A: X — Xandn: X x X — X be single-valued mappings.

The graph of the mapping M is defined by graph(M) := {(x,y)|y € M(x)}. In this section, we
will denote both the mapping and its graph by M. It is equivalent to saying that a mapping is any
subset of X x X.

The following definitions can be found on [1]-[3], [39], [40], [44], and [45].

Definition 2.2.1

(i) The domain of M :

DM):={z € X|Ty € Xs.t.(zr,y) € M} ={x € X| M(x) #0};

(ii) The range of M:

17



R(M):={y € X|3x € Xs.t.(z,y) € M};

(iii) The inverse M~ of M:

M~ ={(y,z) € X x X[ (z,y) € M};

(iv) Scalar multiplication:

pM = {(z, py)| (x,y) € M};

(v) Addition:

M+ N :={(z,y+2)| (z,y) € M, (z,2z) € N};

(vi) Composition:

MN :={(z, 2)| (z,y) € N, (y,2) € M}.

Definition 2.2.2

(i) A is r-strongly monotone if Vu,v € X, Ir >0:

(A(u) = A(v),u —v) > rl|u—vl]%;

(i) A is r-strongly n-monotone (a.k.a. (r,n)-monotone) if Yu,v € X, dr > 0:

(A(u) — A(v),n(u,v)) = rllu — vl

18



(iii) A is r-Lipschitz continuous if Vu,v € X, dr > 0:

[1A(u) = AQ)|| < rllu —olf;

(iv) m is r-Lipschitz continuous if Yu,v € X, Jr > 0:

[0 (u, 0)[| < rllu = of].

Definition 2.2.3

(i) M is monotone if ¥(u,u*) € M, (v,v*) € M:

(u* —v*u—v) >0

(ii) M is r-strongly monotone if ¥(u,u*) € M, (v,v*) € M Jr>0:

(U —v* u—v) > T||u—v||2;

(iii) M is m-relaxed monotone if V(u,u*) € M, (v,v*) € M Im >0:

(" =" u—v) = —mlu — o] %

(iv) M is m-relaxed n-monotone if ¥ (u,u*) € M, (v,v*) € M JIm >0:

(w =", n(u,v)) > —mllu—v||*.

Remark 2.2.4 Clearly, (ii) = (i) = (iii), but not vice versa.

Also, ifn(z,y) = x — vy, then (iv) implies (iii).
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Definition 2.2.5 Let A : X — X be a single-valued mapping. The map M : X — 2% is said to

be (A, n, m)-maximal monotone if

(i) M is m-relaxed n-monotone for m > 0, and

(ii) (A+ pM)(X) = X forp> 0.

Definition 2.2.6 Letn : X x X — X be a single valued mapping.
Let A : X — X be an r-strongly n-monotone mapping.
Let M : X — 2% be an (A, n, m)-maximal monotone mapping.

The generalized resolvent operator J%jl" : X — X is defined by J/ﬁ\i"”(u) = (A+ pM)~(u).

Proposition 2.2.7 (Sahu [37] Lemma 2.1)

Letn: X x X — X be a single valued mapping.

Let A : X — X be an r-strongly n-monotone mapping.

Let M : X — 2% be an (A, n, m)-maximal monotone mapping.

Then the generalized resolvent operator Jé\ﬁ" : X — X is defined by Jé\i"" = (A+pM)tis

single-valued.

Proposition 2.2.8 (Verma [39] Proposition 2.1)

Letn: X x X — X be a single valued mapping.

Let A : X — X be an r-strongly n-monotone mapping.

Let M : X — 2% be an (A, n, m)-maximal monotone mapping.

Then (A + pM) is a maximal monotone for p > 0.

Proposition 2.2.9 Let X be a real Hilbert space.

Letn: X x X — X be a single valued mapping.
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Let A : X — X be an r-strongly monotone mapping.

Let M : X — 2% be an (A, n, m)-maximal monotone mapping.

Then the generalized operator associated with M and defined by J[])\ﬁ"(u) = (A+pM)~H(u) Yu €
X, satisfies

(Jpd Alu) = L5 A), Alu) = A(v) = (r — pm)|| T, Alu) — T3 A(v)[ 2,

P

where r — pm > 0.

Proof. Vu,v € X = A(u), A(v) € X. By definition of resolvent operator .J /])‘7/[’”,

T A(u) = (A+ pM) " A(u)

p

A(u) € (A+ pM)J) 3 A(u) (2.2.1)

p

A(u) — ALY A(u) € pM T3 A(u).

Similarly,

A(v) — AT A(v) € pM TMT A(w). (2.2.2)

P P

M is (A, n, m)-maximal monotone. Hence, M is m-relaxed n-monotone. Thus,

(A(u) — A(v) — (AT A(u) — AT A(v)), T3 A(u) — T2 A(v))
= p(MIA(u) — M A(v), T2 A(u) — T3 A(v)) (2.2.3)

> —pml[ 3 Alu) — L A)| 1
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Since A is r-strongly n-monotone, from (2.2.3) it follows that

(Alu) = A(v), T3 Alu) — J, 73" A(v))
> (AL A(w) = AL A®@), T3 Au) — T, Aw) = pml| T, 50 Alu) — T, 00 A(w)|?

> (r— pm)|| T, Alu) — 5 A®)| 2.

(2.2.4)
This completes the proof. ]
For convenience, from now on, let d := r — pm.
Definition 2.2.10 Let X be a real Hilbert space.
Letn: X x X — X be a single valued mapping.
Let A : X — X be r-strongly n-monotone mapping.
Then for x € X, define the function R(z, p) by
R(x,p) == Alz) — AT A(x). (2.2.5)
Lemma 2.2.11 z* € X is a solution of (2.1.1) if and only if R(z*, p) = 0.
Proof.
R(z*,p) =0 <= A(z") = AL A(a")
= 2" = VA"
(2.2.6)
— A(z*) € (A+ pM)(z™)
< 0¢€ M(z").
O
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2.3 Main Convergence Theorems

To prove the main theorem, we need the following lemma.

Lemma 2.3.1 Let X be a real Hilbert space.

Letn: X x X — X be a single valued mapping.

Let A : X — X be r-strongly monotone.

Let M : X — 2% be an (A, n, m)-maximal monotone.

Then u € X is a solution to (2.1.1) if and only if u = Jﬂ"A(u).

Proof.

U= Jé\ﬁ"A(u) — A(u) € (A+ pM)(u)
< 0€ pM(u) (2.3.1)

<~ 0€ M(u).

Theorem 2.3.2 Let X be a real Hilbert space.
Letn: X x X — X be a single valued mapping.
Let A : X — X be r-strongly monotone.

Let M : X — 2% be (A, n, m)-maximal monotone.
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Let {2} be a sequence generated by

2H = (1 — ay)2® + akJéf,’ZA(xk),

(2.3.2)

where Jpﬂsz = (A+ pM)7L {pr} C[0,00), and ay, € (0,1] satisfying 0 < € = inf o, < 1.

Suppose that there exists at least one solution x* of (2.1.1).

For any u,v € X, if, in addition, d;, > 1 and the following inequality holds:

(AT, HA ) — ATLA(), Au) = Av)) 2 dill AT, A(u) — AT, 73 Aw)|?

kaA pk,A

then

(i) the sequence {x*} converges strongly to a unique solution z* of (2.1.1),

(ii) with the rate of convergence 0;, = \/1 —ay — 2;;’“_1 <1,

where dy, == 1 — ppm > 1.

Proof of theorem 2.3.2.

We begin by proving the following claim:
Claim:

Ifdy :=r — ppm > 1, then

k * k dp — 1
(AGT) = AW"), B2 pr)) 2 5 —

2dy,

Proof of claim:

24
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From (2.2.5) and (2.2.6), we have
AJMIA(2) = A(z) - Rz, p)

and

AT A(z") = A(a).
Then

(AT, AA(") = AT A@), A(a®) — A(a”)) = (A(2") = A(2") — R(a", pr), A(2*) — A(a")
> dy||A(z*) — A(z") — R(a", pi)II.

(2.3.5)

That is,

1A(z*) — A(2")|[*=(A(2*) — A(2"), R(z", p))
> dy (|[A(") = A(@")]]* = 2(A(2") — A(2"), R(=", pi)) + [|1R(", pu)I?) -

(2.3.6)
Therefore,
(2di — 1)(A(z") — A(@"), R(a", pr)) = (di — DIJA(®) — A@@”)I]* + dul[R(=", pi)[I”. (2.3.7)
Since dj, > 1, so this proves the claim.

Remark 2.3.3 Technically we only need dj, > % to prove the claim. However, the condition of

dy > 1 is necessary for the removal of Lipschitz continuity later on.
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Now, we begin the to prove the theorem.

From (2.3.2), we have

AR = (1 — ag) A(2F) + ockAJ;\i’ZA(xk)

AR = A(h) = o (A(h) — AT PAGS) 23.8)

A2y = A(2F) — a R(2F, pp).

Hence,

[A(@*) = A@@")||* = [|A(2*) — A(2") — ax R(2", i) |

= [|A(z") — A@@")|[* — 200 A(a") — A(2"), R(2", pi)) + [lawR(a", pr)]|*

< [|A(z*) = A" + lloxR(=", pi) |
d;

di — 1 .
— 20 ( , HA(a:k) — Az )H2 + m

2d, — 1

2d;, — 2
—(1- A(z®) — A(z")|]? -
( %MVJ)|@) (@) - o

:(1_%_ Ok >|\A(xk)—z4($*)”2_

2d, — 1

Since dj, > 1 and oy, € (0, 1], it follows that

O<ap<1l+ ! =2dk_1
2y — 2 2d, — 2
2dy —
0<ak2d:—1 1
2dy — 2
0<1—ak2di_1
0<1—ak—2d§‘k_1<1
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Therefore, from (2.3.9), since o, ( ijﬁ T ak> > (), it follows that Vk € N,

A - AP < (1w = 30 ) 4G4 - A
< [|A(2F) — A(z")])? (2.3.11)

Let 0, = \/1—ozk— zdolzk_l.Sincedk> land 0 < € = inf oy, < oy, < 1, we have

(673 €
=4/1— o — <, /1—€e— 1. 2.3.12
0 <0 \/ O Qdk—l_\/ € de—1< (2.3.12)

Let p = inf pg, then dp = r — pym < d where d := r — pm. Hence, 0 < 0, < 6 < 1, where

0= JT— =25

Since A is r-strongly monotone, from (2.3.9) we have

Pl — 7| < (A" — A=)

< 1 =2 A - @)

— 0| A(2%) — A(a")| (2.3.13)

< 0*JA@") — A@")]| = 0

as k — oo.
Therefore, limy, o, ||2" —2*|| = 0. Moreover, from (2.3.11) it follows that the sequence { A(z*)}is
bounded. Hence, ¥ — 2* strongly. Now, we need to show that the solution is unique.

Assume that 2] and 3 are two solutions of (2.1.1).
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From (2.3.11) we have

JA(@*) = A(@")|| < [|A(=") — A")]l.

Hence, let a = limy,_,o, inf [|A(2%) — A(x*)

,then 0 < a < oo.
Let a; = limy_,o, inf ||A(2%) — A(27)]| and ay = limy_, inf [|A(2*) — A(x3)]].

Then

1A(z*) — A@)I* = [|A(=*) — Ala}) + Aly) — Al3)]?
= [ A(z*) — A(@)|* + 2(A(e") — A(27), A7) — Alw3))

+ A7) — A(23)]*.

Since A(x?}) is a limit point of A(2*), we have

0= lim 2(A(z") — A7), A(2}) — A(@3)) = a3 — ai — [|A(a]) — A(z3)|[*

k—o0

Hence,

ai = a3 — || A(z}) — A(=3)[”

Similarly,

az = aj — [|A(z}) — A(=3)[”
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Therefore,

[A(z7) = A(3)[| = 0
rllay = w5l] < [[A(27) = A(z3)[] = 0

|27 — a5]] = 0.

It follows that 27 = 3.
Finally, we find the estimate z"*! = (1 — ay,)a* + oy J) ] A(aF).

‘We have

A = A@)|P = 11— an) A(2") + ap AT, TR A(") — A"
= [|A(a") — A(2") — au(A(2") — AT, G AGN)|P?
=[|A(2*) — A(2") — arR(a", pi)I?

< Ol A(2*) — A(a")]],

Where0<0:,/1—e—2d;_1<1.

This completes the proof.

(2.3.19)

(2.3.20)

Remark 2.3.4 After defending our dissertation results, we found that if the equality conditions of

Yn from the main theorems of the papers of Li ([29]), Verma ([39, 41, 42, 44, 48], and Agarwal

et al. ([2]) are obtained, then we will be able to apply the method of this chapter to remove the

Lipschitz continuity by using similar approaches:

1. Based on the specific conditions of each paper mentioned above, define the new function

R(z, p) that is similar to (2.2.5), then show that Lemma 2.2.11 and Lemma 2.3.1 also hold.
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2. Show that equation (2.3.4) from the proof of the claim in theorem 2.3.2 also holds.

3. Show that equation (2.3.8) also holds, i.e. A(x*1) = A(x*) — BrLR(2*, py.) for some B, €

[e,1), with0 < e < 1.

With the new approach to the theorems mentioned above, we will need to adjust some conditions
of the scalar sequences {ay}, {0}, or {pr} so that the sequence {5y} will be contained in e, 1).
However, in return we will be able to simplify the restrictions of the parameters in the theorems.
Moreover, we will also be able to remove the Lipschitz continuity requirement of the operator A

from the theorems, which may not be necessary or difficult to compute in practice.

2.4 Conclusion

In this chapter, we restricted the conditions for the sequence {«ay} of positive real numbers to be
between 0 and 1 and is bounded away from zero. We also need d := r — pm > 1. Under the
given conditions, we showed that the Lipschitz continuity requirement for the monotone mapping
A can be omitted. In 2009, Verma ([39]) generalized the over-relaxed proximal point algorithm and
solved general implicit variational inclusion problems in Hilbert spaces. However in 2016, Huang
and Noor ([25]) showed that the main result of Verma’s paper was incorrect and also suggested
that the Lipschitz continuity assumption of the monotone operator could be dropped. Inspired
by the work of Huang and Noor, we showed that the Lipschitz continuity condition can actually
be omitted from other papers such as Li ([29]), Verma ([39, 41, 42, 44, 48], and Agarwal et al.
([2]). Once again, the objectives of this paper do not by any mean discredit or take away the
original contribution given by Verma and many others. Instead, it would be interesting to examine
if the Lipschitz continuity of the operators can be dropped and hence, it could open an alternating

approach to study variational inclusion problems in the future.
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CHAPTER 3: DENSELY RELAXED PSEUDOMONOTONE AND
PROPERLY RELAXED QUASIMONOTONE VARIATIONAL-LIKE

INEQUALITIES

3.1 Introduction

Let X be a real reflexive Banach space with dual space X* and K be a nonempty closed convex
subset of X. We shall denote by (-, -) the duality pairing between X* and X, and by 2% the family
of all nonempty subsets of X*. Let ® : K — 2% be a set-valued mapping and : K x K — X

be a mapping.

The generalized variational-like inequality defined by K, ¢ and 7, is the problem of finding z € K
such that

(GVLIP) 32" € ®(z), (2%,n(y,7)) >0, Vy € K. (3.1.1)

If &(x) = {T'(x)}, where T : K — X* be a single-valued mapping, then the problem (3.1.1) is

called a variational-like inequality and it is reduced to finding a vector € K such that

(T(z),n(y,2)) >0,Vy € K. (3.1.2)

If we take 71)(y, z) = y — x, then the problems (3.1.1) and (3.1.2) reduce, respectively to classical
generalized variational inequality and variational inequality problems which consist to find a vector
Z € K such that

dz* € ®(z), (z",y—1z)>0, Vy € K. (3.1.3)
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and,

(Tz,y—z) >0,Vy € K. (3.1.4)

The existence of solutions for the variational-like inequalities (3.1.2) was established by many
authors, see for instance [6, 7, 31] and the reference therein. One can observe that the opera-
tors involved in the variational inequality problems play a leading role in the generalization of
variational inequalities. The researchers in the literature extended the variational inequality (VI)
problems into generalized variational inequality (GVI) problems, generalized quasi-variational in-
equality (GQVI) problems, variational-like inequality (VLI) problems and mixed variational-like
inequality (MVLI) problems etc.., with the proper generalizations of associated monotone oper-
ators and the underlying spaces. For instance Verma [39] defined p—monotone type maps and
proved that the nonlinear variational inequality (NVI) problems have solutions, Sahu et al. [36]
defined (A, n)-maximal monotonicity, Bai et al. [6] defined relaxed  — a pseudomonotonicity,
Pany et al. [33] defined generalized weakly relaxed 7 — o monotonicity and proved that the vari-
ational inequality problems have solutions. The variational inequalities have many applications in
mechanics, engineering and equilibrium problems etc. The researchers like Chadli et al. [14] and

Sahu et al. [35], extended and applied the variational inequalities into equilibrium problems.

Hadjisavvas and Schaible [24] in 1996 defined inner points of reflexive Banach spaces and proved
many existence results for the variational-like inequalities (3.1.4) by using quasimonotonicity of
the associated operator. In 1999, Daniilidis and Hadjisavvas [18] defined properly quasimono-
tonicity and proved that the variational inequalities (3.1.4) has solution for 7" to be a multivalued
mapping. In 2004, Aussel and Hadjisavvas [5] further generalized the results of Hadjisavvas and
Schaible [24] by considering multivalued mapping 7" to be upper sign-continuous. In 2013, Chen
and Luo [15] established the existence results for the variational-like inequalities (3.1.2) for relaxed

7 — v quasimonotonicity.
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In 2007, Bai et al. [7] defined densely relaxed ;. pseudomonotonicity and proved some interesting
existence results for the variational inequalities (3.1.4). Again in 2006, Bai et. al. [6] defined
relaxed 1 — a pseudomonotonicity as follows:

The operator 7" : K — X is said to be relaxed 7 — o pseudomonotone if there exists a function
n: K x K — X and a function o : X — R with a(tz) = tP«a(z),Vt > 0 and z € X such that for

any z,y € K, we have

(Tz,n(y,z)) 20 = (Ty,n(y,r)) > aly — z), (3.1.5)

where p > 1 is a constant. They have used the above monotonicity and proved some important

existence results for the variational-like inequalities (3.1.2).

Inspired and motivated by these works, in this chapter, we introduce generalized densely relaxed
1 — a pseudomonotone operator and generalized relaxed 1 — o properly quasimonotone operator as
well as relaxed 7 — o quasimonotone operator. Using these generalized monotonicity notions, we
establish the existence results for the generalized variational-like inequalities (3.1.1) and (3.1.2) in
the general setting of Banach spaces. The results obtained in this chapter improve and generalize
many existing results in literature, namely the results by Bai et. al. [7], Luc [30], Daniilidis and
Hadjisavvas [18], Aussel and Hadjisavvas [5] and Chen et al. [15]. Furthermore, we give an

alternative to the results obtained by Arunchai et al. in [4] which seem to be wrong results.

The chapter is organized as the following. In section 2, we introduce the notions of generalized
densely relaxed n — « pseudomonotonicity, n-upper sign-continuity, generalized relaxed n — «
proper quasimonotonicity and relaxed n — o quasimonotonicity for operators, and then give some
definitions and preliminary results. Section 3 is devoted to the study of the existence and unique-

ness of solutions for generalized variational-like inequalities with generalized densely relaxed n—a«

33



pseudomonotone operators in Banach spaces. In section 4, we focus our study on the existence
of solutions for generalized variational-like inequalities associated to a generalized 7 — « quasi-
monotone operator. Finally, we end the chapter by some remarks and comments as well as some
comparisons with existing results in the literature which show the interest of the approach devel-

oped in this study.

3.2 Preliminaries and Definitions

Assume X be a normed space with norm || - || and X* be its dual. Let K be a nonempty subset
of X and (-, -) denotes the pairing between X* and X. We shall denote by co({y1, y2, ..., Y }) the
convex hull of a finite subset {1, s, ..., ¥, } of K and by 2% the family of all subsets of X. For
r > 0, we shall denote by B(0,7) := {z € X : ||z|| < r} the closed ball in X.

The following definitions can be found on [4, 5, 6, 7, 8], [22], [30], and [31].

Definition 3.2.1 Let K be a convex subset of X and f : K — R be a real-valued function, then fis

said to be

(i) hemicontinuous if for any z,y € K fixed,

lim f(z +t(y — ) = f(z);

t—0t

(ii) upper semicontinuous at x € X if for any sequence {x, }nen C X converging to x, we have

limsup,, . f(z,) < f(x);

(iii) weakly lower semicontinuous at x € X if for any sequence {x, } nen C X converging weakly

to x, we have f(z) < liminf, . f(x,).
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Definition 3.2.2 An operator T : K — X* is said to be

(i) monotone on K if for each z,y € K :

(T(x) = T(y),z —y) > 0;

(ii) hemicontinuous (respectively, upper hemicontinuous) if for all x,y,z € X, the functional

t— (T(x + t(y — x)), 2) is continuous (respectively, upper semicontinuous) at 0.

Definition 3.2.3 [30] An operator T' : K — X* is said to be
(i) pseudomonotone at x € K if for eachy € K :
(T(y),z—y) 20 = (T(x),x —y) =20,

if T' is pseudomonotone for every v € K, we say that T' is pseudomonotone on K;

(ii) quasimonotone at v € K if for eachy € K :
(T(y),x —y) >0 = (T(z),z—y) >0,

if T is quasimonotone for every x € K, we say that T is quasimonotone on K.

Definition 3.2.4 [4] LetT : K — X" andn : K x K — X be mappings, and let o : X — R be

a(tn(z,y))
t

a function such that lim = 0, for all (z,y) € K x K. The operator T is said to be

t—0t

relaxed n — o pseudomonotone if for any x,y € K, we have

(Tx,n(y,z)) >0 = (Ty,n(y,z)) > a(n(y,r)). (3.2.1)
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Definition 3.2.5 Let ® : K — 2% be a set-valued mapping, 1 : K x K — X be a mapping and

t
a : X — R be a function such that lim M
t—0+ t

=0, forall (x,y) € K x K. The set-valued

mapping O is said to be

(i) relaxed n — o pseudomonotone if for any x,y € K and x* € ®(x), y* € ®(y), we have

@y, 2)) 20 = (", n(y, 2)) = aln(y, ©)); (3:2.2)
(ii) properly n — a quasimonotone if for all {xy, s, ,x,} C K and x € co({x1, 2, , T, }),
there exists i € {1,--- ,n} such that for all x* € ®(z;) we have

(2", n(xi, 2)) > an(x, z));

(iii) n — o quasimonotone if for any x,y € K and x* € ®(x), y* € ®(y), we have

(", n(y,r)) >0 = (y",n(y,z)) > an(y,z)). (3.2.3)

Remark 3.2.6

1. Suppose that © is relaxed 1 — o pseudomonotone and 1 satisfies the following properties:
(a)n(z,z) =0forallx € K, (b)n(tz+ (1 —1t)y, z) = tn(x,z)+ (1 —t)n(y, 2) fort € [0,1]

and x,y,z € K. Then, ® is properly n — o quasimonotone.

2. Suppose that @ is properly 1 — o quasimonotone and 1) satisfies the following properties: (a)

n(x,y) +n(y,z) =0 forall x,y € K, (b) n(te + (1 — t)y,2) = tn(x,z) + (1 = t)n(y, 2)

fort € [0,1] and x,y,z € K, (c) limy_,o+ @ = O0forany z € X. Then, ® isn — «
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quasimonotone. Indeed, let v,y € K and x* € ®(x) such that

(z*,n(y,x)) > 0. (3.2.4)

Since @ is properly n — « quasimonotone, it follows that for any w € co({x,y}) there exists

z € {x,y} such that for all z* € ®(z) we have
(z%,0(z,w)) = a(n(z,w)). (3.2.5)

Since n(z,w) + n(w, z) = 0, we derive

(z*,n(w, z)) + a(—n(w, z)) < 0. (3.2.6)

Suppose that z = x. Then fort €]0,1], let w = (1 — t)x + ty € co({x,y}). From (3.2.6)

and by using the properties (a) and (b) of n, we deduce for all x* € ®(z)

t{z*,n(y, z)) + a(—tn(y,z)) < 0.

Hence,

(g, oy + S <

a(tz)
t

Since lim;_,o+ = 0 for any z € X, we deduce from the previous inequality that
(x*,n(y,z)) < 0, which contradicts (3.2.4). Therefore, z = y and the conclusion follows

from (3.2.5) by taking w = .

In the rest of the chapter, we shall call the relaxed n — o pseudomonotonicity given in the def-

inition above and which was introduced by Arunchai et al. [4], by generalized relaxed n — «
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pseudomonotonicity to distinguish it from relaxed 1 — o pseudomonotonicity of Bai et al. [6].

Definition 3.2.7 Let T : K — X*andn : K x K — X be mappings, and let o« : X — R be

t
a function such that lim altn(z,y))
t—0t

=0, for all (z,y) € K x K. The operator T is said to be

generalized relaxed n — o pseudomonotone at x € K if for eachy € K
(T'(y),n(z,y)) 20 = (T(x),n(x,y)) = anly,z)). (3.2.7)

Definition 3.2.8 Let ® : K — 2% be a set-valued mapping, n : K x K — X be a mapping and

t
a: X — R be a function such that lim M
t—0+ t

=0, forall (x,y) € K x K. The set-valued
mapping P is said to be relaxed ) — o pseudomonotone at x € K if forany y € K and z* € ®(x),

y* € ®(y), we have
W n(z,y) >0 = (2" n(x,y)) > an(z,y)). (3.2.8)

Definition 3.2.9 /6] Let T : K — X* andn : K x K — X be two mappings. T is said to
be n-hemicontinuous if, for any fixed x,y € K, the mapping f : [0,1] — R defined by f(t) =

(T(x +t(y — x)),n(y,z)) is continuous at 0F.
Definition 3.2.10 /30] Let K be a convex set in X and K a subset of K. The set K is said to be
segment-dense in K if for each x € K, there exits xo € K such that x is a cluster point of the set

[l’, Io] N K().

Inspired and motivated by the works of Arunchai [4] and Luc [30], we introduce the definition of

generalized densely relaxed 17 — o pseudomonotone operator as the following.
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Definition 3.2.11 Let T : K — X*andn : K x K — X be mappings, and let o : X — R be

a(tn(z,y))

a function such that lim =0, forall (x,y) € K x K. The operator T : K — X*

t—0t+
is said to be generalized densely relaxed n — o pseudomonotone mappings on K if there exists a
segment-dense subset Ky C K such that T is generalized relaxed n — o pseudomonotone at every

point of K.

Definition 3.2.12 The set-valued mapping ® : K — 2X" is said to be generalized densely relaxed
1N — a pseudomonotone mappings on K if there exists a segment-dense subset Ky C K such that

® is generalized relaxed 1 — o pseudomonotone at every point of K.

Remark 3.2.13

2, then the general-

1. If in Definition 3.2.11 we consider n(x,y) = x — y and o(z) = —pl|z
ized densely relaxed n — o pseudomonotonicity reduces to the notion of densely relaxed |
pseudomonotonicity on K due to Bai et al. [7]. Thus the generalized densely relaxed n — «
pseudomonotonicity generalizes the densely relaxed 1 pseudomonotonicity given by Bai et.

al. [7].

2. If T is pseudomonotone at every point on K, then T is said to be densely pseudomonotone
on K by Luc [30]. Thus the generalized densely relaxed n — o pseudomonotonicity notion

also extends the densely pseudomonotonicity concept introduced by Luc [30].

Definition 3.2.14 An operator T' : K — X* is said to be generalized relaxed n — « quasi-

monotone, if there exists a function n : K x K — X and a function o« : X — R with
t

t—0t

= 0,Y(x,y) € K x K such that for any z,y € K, we have

(Tx,n(y,x)) >0 = (Ty,n(y,x)) > a(n(y,v)). (3.2.9)
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Remark 3.2.15 If a(n(y,z)) = a(y — ), then (3.2.9) implies that T is relaxed 1 — o quasimono-

tone mapping established by Chen and Luo [15] in 2013:

(Tx,n(y,x)) >0 = (Ty,n(y,r)) > aly — z).

2 then (3.2.9) implies that T is relaxed . quasimono-

Again ifn(y, x) = y — x and a(u) = —pllul

tone mapping given by Bai et al [7] in 2007:

Definition 3.2.16 An operator T' : K — X* is said to be generalized relaxed n — « prop-

erly quasimonotone, if there exists a function 1 : K x K — X and a function v : X — R

with lim —Oz(tn(w, y)
t—0+

co({y1, Y2, ., Yn}), there exits i € {1,2,...,n} such that

= 0,Y(z,y) € K x K such that for any y1,ys,...,y, € K and r €

(Tyi, n(yi, x)) > a(n(yi, v))- (3.2.10)

Remark 3.2.17

1. Ifwe take a(n(y,x)) = a(y — x), then our generalized relaxed 1 — o properly quasimono-

tonicity reduces to the relaxed n — o properly quasimonotonicity given by Chen and Luo in

[15].

2. Ifwe take n(y,x) =y — x and o(u) = 0, then we will get properly quasimonotonicity given

by Daniilidis and Hadjisavvas [18] in case of T’ single valued.

Definition 3.2.18 [22] The set-valued mapping F : K — 2% is said to be a KKM mapping if for
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any finite subset {y1, Yo, ..., yn } of K, we have

n

co{yr, y2, -y }) € | F(w).

=1

Definition 3.2.19 Let X be a Banach space with topological dual space X* and K be a nonempty

subset of X. A set-valued mapping ® : K — 2% is said to be

(i) lower semicontinuous, if ®(x) # 0 for all x € K and for any x € K, for any open set O C X*
such that ®(x) N O # (), there exists a neighborhood U of x such that ®(x) N O # ) for

everyzr € U.

(ii) upper semicontinuous, if for any v € K and any open set O C X* such that ®(z) C O, there

exists a neighborhood U of x such that ®(x) C O for every x € U.

(iii) upper hemicontinuous, if the restriction of ® to every line segment of K is upper semicontin-

uous.

The following Lemma given by Fan [22] will be needed in the sequel.

Lemma 3.2.20 [22] Let M be a nonempty subset of a Hausdorff topological vector space X and
let F: M — 2% be a KKM mapping. If F(y) is closed in X for all y € M and compact for some

y € M, then
() Fly) # ¢.

yeM

Lemma 3.2.21 (Michael selection theorem [32]) Let X be a paracompact space and Y be a Ba-
nach space. Then every lower semicontinuous set-valued mapping ® : X — 2Y such that ®(x) is a
nonempty, closed, convex subsets of Y admits a continuous selection, i.e. there exists a continuous

function ¢ : X — Y such that ¢(z) € ®(z) for each x € X.
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We end this section by the following result that will be needed in the sequel.

Lemma 3.2.22 [10] Let D be a convex and compact set, and let K be a convex set. Let p :
D x K — R be convex and lower semicontinuous in the first argument, and concave in the second
argument. Assume that

i < llyeK.
Igréllglp(é,y) <0, forally €

Then, there exists £ € D such that p(€,y) < 0 forally € K.

3.3 Existence Results for (GVLIP) with Generalized Densely Relaxed 7 — o Pseudomonotone

Mappings

In this section, we establish some existence results for the variational-like inequalities (3.1.2) with
the generalized densely relaxed 1 — o pseudomonotonicity and compare our results with the exist-

ing results in literature.

Theorem 3.3.1 Let K be a nonempty, convex and compact subset of a normed space X and T :
K — X* be an n—hemicontinuous and generalized densely relaxed n — o pseudomonotone on K.

Suppose that
i) n(z,y) +n(y,x) =0, forall v,y € K;

(i) n(te+ (1 —t)z,y) =tn(x,y) + (1 — t)n(z,y), forall x,y,z € K and t € |0, 1];

(iii) For each fixed w, z € K, the mapping y € K — a(n(y, z)) is lower hemicontinuous and the

mapping v € K — a(n(w, x)) is lower semicontinous;

(iv) For each fixed v,z € K, the mapping y € K — (Tx,n(y, 2)) is lower semicontinuous.
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Then variational-like inequalities (3.1.2) has a solution.

Proof. Since 7' is generalized densely relaxed n — o pseudomonotone on K, it follows that there
exists a segment-dense subset Ky C K such that 7" is generalized relaxed 17 — o pseudomonotone

at every point of K. For any y € K, define a set valued mapping F' : K, — 2 by
Fly) = {z € K : (Tw,n(y,z)) = 0},

From (ii), we have that y € F(y) and hence F'(y) # () for each y € K,. We claim that F' is a
KKM mapping. Suppose by contradiction that £ is not a KKM mapping, then there exists a subset
{z1, 29, ..., 2, } of K, such that
co({z1, @2, ..., 2, }) € U F(x;).
i=1
That is there exists zy € co({x1,22,...,xn}), o = Y.y tix;, where t; > 0,0 = 1,2, ....n,

Yo, t; =1, such that zy ¢ (JI_, F'(x;). From the definition of F', we have

i=1 "1
<T($O)an<$z7$0))> < O’ Vi = 17 27 ey T

Since by (i) we have 1(zg, zo) = 0, it follows by using (ii) that

0= <T(5130)> 77(‘7307 1‘0)>

= <T($o)ﬂ7(Z tizi, o))

= Z ti(T(z0), n(s, 20))

=1

< 0,
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which is a contradiction. Thus /' is a KKM mapping. Let us consider the following set-valued

mapping G : Ky — 2% defined by

Gy) ={r € K: (Ty,n(y,x)) > a(n(y,x))}.

Since T is generalized relaxed n — o pseudomonotone on K, it follows that F'(y) C G(y), for all
y € Kjy. Therefore GG is a KKM mapping as F' is a KKM mapping. Now, let us verify that G(y)
is closed for each y € K. To this aim, let {z,, },,eny C G(y) such that x,, — x. Then from the

definition of GG, we have

(Ty,n(y, zn)) > a(n(y, zn)).

Hence, from (i) we get

a(n(y, v,)) + (Ty, n(zn, y)) < 0.

By using (iii) and (iv), it follows

a(n(y,r)) + (Ty,n(z,y)) <liminf a(n(y, z,)) + iminf(Ty, n(z,, y))

< liminf [a(n(y, 2,)) + (Ty, n(xn, y))]

<0.

Thus, by using (i) once again, we get

(Ty,n(y, ) > a(n(y, x)).

Therefore x € G(y) and hence G(y) is closed for each y € K. Since by assumptions we have that

K is a nonempty compact subset of X, it follows that G(y) is compact for each y € K. Therefore

44



from Lemma 3.2.20, we have

() Gy) # 0. (3.3.1)
yEKo
Letz* € (¢, G(y), then
(Tz,n(z,2%)) > a(n(z,z")), Vz € K. (3.3.2)

Let y be an arbitrary element in K. Since K is segment-dense in [, it follows that there exists
2o € K such that y is a cluster point of [y, zo] N K. Then, there exists a sequence {y, }nen C
[y, z0] N K, such that y,, — y. Hence, y, = y + t,,(20 — y) € Ko with ¢, € [0,1] and ¢,, — 0. By

using relation (3.3.2), we obtain

(TYn, N(Yn, 7)) > a(n(yn, ), Yn € N. (3.3.3)

Assumption (ii) leads us to obtain

(1 - tn)<T<y + tn(ZO - y))a 77(97 $*)> + tn<T(y + tn(/ZO - y))? 77(207 x*)

> 04(77(9 + tn(zO - y)vx*))a Vn € N.

(3.34)

Since T is n-hemicontinuous and «(7(+, z*)) is lower hemicontinuous on K, it follows from rela-

tion (3.3.4) that

(Ty,n(y, ")) > a(n(y, %)), Vy € K. (3.3.5)

Now, for ¢ €]0, 1] let us set y; := (1 — t)z* + ty € K, where y is an arbitrary element in /. From
(3.3.5), we have

(Tye,n(ye, ) > a(n(y, x*)), forall t €]0, 1]. (3.3.6)
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By using assumption (ii) and the fact that n(z*, *) = 0, we derive from (3.3.6)
t(Tye,n(y, x7)) = a(tn(y, ")), forall t €]0,1].

Hence,

t *
(Tys,m(y, ")) > w for all t €]0, 1].

By considering the limit when ¢ — 07 in the previous inequality and by taking account of the

t *
n-hemicontinuity of 7" and the fact that lim oltn(y, %))

= (), we obtain
t—0+ t

(Tx*,n(y,x*)) >0, forally € K.

Consequently, x* is a solution of the variational-like inequality (3.1.2). Which completes the proof.

O

Remark 3.3.1

1. Ifin Theorem 3.3.1 we take n(y, ) = y — x and o(u) = —p||ul|?, then we obtain Theorem

3.1 of Bai et al. [7] as a particular case.

2. As every relaxed n — a pseudomonotone operator is densely relaxed n — o pseudomonotone

operator, we see that Theorem 3.3.1 is the proper generalization of [6, Theorem 3.2 ].

3. Clearly our densely relaxed 1 — o pseudomonotonicity generalizes densely pseudomono-

tonicity of Luc [30]. Therefore, Theorem 3.3.1 extends Theorem 4.3 of Luc [30].

We have the following existence result for the variational-like inequalities (3.1.2) when K is an

unbounded subset of X.
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Theorem 3.3.2 Let K be a locally compact, convex unbounded subset of a normed space X and
T : K — X* be an n—hemicontinuous and generalized densely relaxed n — o pseudomonotone on
K. Suppose that the conditions (i)-(iv) of Theorem 3.3.1 are satisfied. Furthermore, suppose that
0 € K and that one of the following assumptions is satisfied: For every sequence {Ty}nen C K
with lim ||z, || = +o0,

[A1] Ing € N* such that (T'xp,,n(0, x,,)) < 0;

[A2] 3ng € N*and y € K with ||y|| < ||, || such that (Tx,,, n(zn,,y)) > 0;

[As] 3ng € N*and y € K such that (Ty,n(y, xz,)) < a(n(y, z,), Vn > ng.

Then the variational-like inequalities (3.1.2) has at least one solution.

Proof. Define the set B, := K NB(0,n), for n € N*. Clearly the sets B,,, n € N*, are compact

and convex. Hence by Theorem 3.3.1, there exists z,, € B,, such that

(Twp,n(r,x,)) >0, Vo € B, forevery n > 1. (3.3.7)

If ||z,] < n, for some n € N*, then x,, is local minimum of the function ¢(x) = (T'x,, n(z, x,))

on K. Hence it is also a global minimum, that is

(Txyp,n(x,x,)) >0, Vo € K. (3.3.8)

Hence z,, is a solution variational-like inequalities (3.1.2).
If ||x,|| = n, for all n > 1. Assume that hypodissertation [A;] holds. Let us verify that z,, is a

solution of the variational-like inequalities (3.1.2). Since 0 € K, we have for any x € K there
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exists ¢t €]0, 1] such that tx € B,,,. Hence,

<Tmno> n(tz, $no)> > 0.

By using assumption (ii), it follows that

t<Tl‘n0,77(ZL", xno)) + (1 - t)<Txn0777(07$n0)> Z 0.

Hence, from [A;] we deduce that (T'x,,,, n(x, z,,)) > 0, and consequently x,,, is a solution of the
variational-like inequalities (3.1.2).

Assume that hypodissertation [A,] holds, i.e. Ing € N* and y € K with ||y|| < ||zn,|| such that

(T%py,n(Xny,y)) > 0. (3.3.9)

Since ||y|| < ||zn, || = no, it follows that y € B,,, and hence

(Tng, (Y, Tny)) > 0. (3.3.10)

From (3.3.9), (3.3.10) and assumption (i), we deduce that

<T$n07 n(ya xn0)> = 0.

Hence, y is a local minimum of the function ¢ (z) = (T'x,,, n(x, z,,)) on K. It follows that y is a

global minimum of ¢) on K. Thus,

(T, (T, Tpy)) = Ty, n(y, Tn,)) =0, forall z € K.
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Therefore, z,,, 1s a solution of the variational-like inequalities (3.1.2).

Assume that hypodissertation [A3] holds, i.e. 3ng € N* and y € K such that

Ty, n(y, zn)) < an(y, zn)), Vn = no. (3.3.11)

Let us fix n > ng and let us set Z = x,,. Since K| is segment-dense in /K, it follows that there
exists Zy € K such that Z is a cluster point of [Z, Zy] N K. Hence, there exists {Z; }ren C Ko with

Zr = tgZo + (1 — tg)Z where {t) }ren C [0, 1] and tx — 0, i.e. Zx — Z. Note that

(Ty,n(Zk,y)) +amy, 2) = (1 — te)(Ty, n(Z, y)) + Ty, n(Z0, y)) + a(n(y, Zk)).

It follows, by using assumptions (i) and (iv),

liminf [(Ty, n(Zk, y)) + a(n(y, Z))]
> lim [(1 — t:)(Ty,n(Z,y)) + tr(Ty,n(Z0,y))] + liminf a(n(y, %))

> (Ty,n(z,y)) + an(y, 2))

Since by (3.3.11) and assumption (i), we have that (T'y,n(Z,y)) + a(n(y, 2)) > 0, it follows that

liminf [(Ty, n(Zk, y)) + a(n(y, 2Z))] > 0.

Hence, there exists a subsequence of {Z; }ren also denoted by {2 } en such that

lim [(Ty, n(Z. y)) + a(n(y, 2))] > 0.
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Therefore, there exists kg € N*, such that

(Ty,nZk,y)) + a(n(y, z)) > 0, forall k > ko,

which implies, by using assumption (i),

(Ty,n(y, Z)) < a(n(y, 2Z)), forall k > k.

Since 2z, € K and 7' is generalized relaxed 7 — o pseudomonotone at Zi, it follows from relation
(3.2.7) that
(TZg,m(y, 2x)) < 0, forall k > k.

Thus, from assumption (i) we get

(TZ,m(Zk,y)) > 0, forall k > k.

Consequently, by using (ii), we obtain

(1 = tp) (T2, m(Z,y)) + te(TZk,m(20,y)) > 0, forall k > k.

By considering the limit in the previous inequality and by taking account of the fact that 7' is

n-hemicontinuous, we deduce

(Tz,n(2,y)) > 0.

Since z = z,,, where n > ny is arbitrary, we derive

(T'xy,n(x,,y)) > 0, forall n > ny.
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Let us consider n > ny such that ||y|| < n. Therefore, assumption [A,] is satisfied, and hence the

variational-like inequality (3.1.2) has at least one solution. 0

Remark 3.3.2 Theorem 3.3.2 generalizes the Corollary 3.1 of Bai et al. [7] and Theorem 3.3 of

Bai et al. [6].

Theorem 3.3.3 Let K be a nonempty convex and compact subset of a normed space X. Let
n: K x K — X be a mapping and ® : K — 2% be a set-valued mapping with nonempty closed
and convex values. Suppose that conditions (i)-(iii) of Theorem 3.3.1 are satisfied and that the

following assumptions hold:

[Hi] @ is lower semicontinuous where X* is endowed with the strong topology;
[Hy] ® is generalized densely relaxed n — o pseudomonotone;

[H3] For each x,z € K and § € ®(z), the mapping y € K — ({,n(y, 2)) is lower semicontinu-

ous.

Then the generalized variational-like inequality problem (3.1.1) has a solution.

Proof. Since every metrizable space is paracompact, then from the Michael’s selection theo-
rem (Lemma 3.2.21) we deduce that there exists a continuous mapping F' : K — X* such that
F(z) € ®(x) for any x € K. We can easily verify that F is generalized densely relaxed n — «
pseudomonotone. Indeed, since ¢ is generalized densely relaxed 7 — a pseudomonotone, there
exists a segment-dense set i\, C K such that ® is generalized relaxed n — o pseudomonotone
on Ky. Let zg € Ky and y € K such that (F(y),n(x¢,y)) > 0. Since F(y) € ®(y) and D is

generalized relaxed 1 — o pseudomonotone at x, it follows for any z* € ®(zy) we have

<‘T*a n(an y)> > 0‘(77@07 y))
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Particularly, if we take 2* = F'(z) € ®(z0) in the previous inequality, we obtain

(F'(xo), n(z0,y)) > a(n(wo,y)).

Therefore, F' generalized densely 7 — a pseudomonotone. Hence, from Theorem 3.3.1 we deduce

that there exists z € F'(Z) such that

(F(z),n(y,2)) > 0, forally € K.

Thus, there exists z* = F(z) € ®(z) such that

(z*,n(y,z)) >0, forally € K.

Which completes the proof of the theorem. O
Theorem 3.3.3 can be extended to the case where K in not necessarily bounded. We have the

following result.

Theorem 3.3.4 Let K be a locally compact, convex unbounded subset of a normed space X. Let
n: K x K — X be amapping and ® : K — 2% be a set-valued mapping with nonempty closed
and convex values. Suppose that all the conditions of Theorem 3.3.3 are satisfied. Then each of the
following conditions is sufficient for the generalized variational-like inequality problem (3.1.1) to

have a solution: For every sequence {x, }neny C K with lim ||z,|| = +oo,

[C1] 3ng € N* such that (£,m(0,z,,)) <0, forall § € P(x,,);
[C.] Fng € N*and y € K with ||y[| < ||z, || such that inf «cq (s, ) (2" 1(Tne, y)) > 0;

[C3] Ing € N* and y € K such that sup,.cq,)(y*, 1y, Tn)) < a(n(y, z,), Yn > ne.
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Proof. From the Michael’s selection theorem, there exists a continuous mapping £’ : K — X*
such that F'(x) € ®(x) for any x € K. The operator I is generalized densely relaxed n — «
pseudomonotone since P is generalized densely relaxed 7 — o pseudomonotone. Furthermore, F'
satisfies all the assumptions of Theorem 3.3.1. For n € N*, define the set B, := K N B(0, n).
Clearly the sets B,,, n € N*, are compact and convex. Hence by Theorem 3.3.1, we deduce that

for every n > 1, there exists x,, € B,, such that

(F(xp),n(x,2,)) >0, forallz € B,. (3.3.12)

Moreover, we can easily verify that if the condition [C;] (respectively, [C;], [Cs]) holds, then the
operator F' : K — X satisfies the assumption [H;] (respectively, [Hs], [H3]) of Theorem 3.3.3.
Therefore, by using a similar development to the one considered in the proof of Theorem 3.3.3, we

conclude that the generalized variational-like inequality problem (3.1.1) has a solution. U

3.4 Existence Results for (GVLIP) with Generalized Relaxed 7 — o Quasimonotone Mappings

In this section, we study the existence of solutions for the generalized variational-like inequality
(3.1.1) with @ being n — o quasimonotone. In our development and rather than the one considered
in the previous section, we consider different concepts of solutions for the problem (3.1.1). This is

presented in the definition below.

Definition 3.4.1 Let K be a nonempty set.

(i) An element x € K is said to be a weak solution of the generalized variational-like inequality
(3.1.1) if and only if Yy € K, Jz* € ®(x) such that (z*,n(y,x)) > 0. The set of weak
solutions of (3.1.1) will be denoted by S,,(P, K).
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(ii) An element x € K is said to be a solution (or a strong solution) of the generalized variational-
like inequality (3.1.1) if and only if 3x* € ®(x) such that (z*,n(y,x)) > 0, Vy € K. The

set of solutions (or strong solutions) of (3.1.1) will be denoted by S(®, K).

Obviously we have S(®, K) C S,,(®, K).

In our study, we need to consider the following dual problem, called also Minty generalized

variational-like inequality: Find x € K such that for all y € K and y* € ®(y), we have

(y*,n(y,z)) > 0. (3.4.1)

We shall denote by S,(®, K') the solution set of the dual problem (3.4.1).

We consider also the following relaxed dual problem, called also relaxed Minty generalized variational-

like inequality: Find x € K such that for all y € K and y* € ®(y), we have

(", n(y, z)) > anly, ). (3.4.2)

We shall denote by S, 4(®, K) the solution set of the relaxed dual problem (3.4.2).

An element x € K 1is called local solution of the dual problem (3.4.1), if there exists a neighbor-
hood U of x such that = € S4(®, K N U). The set of all local solutions of the dual problem (3.4.1)
will be denoted by Sy o.(P, K).

Definition 3.4.2 A set-valued mapping S : K — 2% is called n-upper sign-continuous on K, if
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for every x,y € K the following implication holds:

vVt €]0,1[, inf (x* n(y,z)) > 0] — [ sup (x*,n(y,z)) > 0],

z*eS(xt) z*eS(x)

where x; = (1 — t)x + ty.

Remark 3.4.3 Suppose that S : K — 2% is weak* upper hemicontinuous, i.e. the restriction
of S to every line segment of K is upper semicontinuous with respect to the weak* topology of
X* andn : K x K — X satisfies the following properties: (a) n(z,z) = 0 forall v € K, (b)

n(te + (1 —t)y,z) =tn(z,z) + (1 —t)n(y, z), ¥t € [0, 1). Then S is n-upper sign-continuous.

In the following lemmas, we give some relations between the different concepts of solutions intro-

duced above.

Lemma 3.4.4 Let K be a nonempty closed and convex subset of the Banach space X, ¢ : K —
2X" be a set-valued mapping and  : K x K — X be a mapping such that n(z,x) = 0 and
n(te + (1 —t)y,2) = tn(z,2) + (1 — t)n(y, 2) forall z,y,z € K and t € [0,1]. Suppose that
for every x € K there exists a convex neighborhood V' of x and a set-valued mapping ®, : K N
U — 257 with nonempty weak* compact values which is n-upper sign-continuous and satisfying
Q,(y) C ®(y), forally € K NV. Then, Sqio.(®, K) C Sy(P, K). Furthermore, if for every
x € K the set-valued mapping . is convex valued, then Sqjo.(®, K) C S, (P, K) = S(®, K).

Proof. Let x € S;,.(P, ). Then there exists a neighborhood U of z such that z € Sy(®, KNU).

Since @, (y) C ®(y) for each y € K NV, it follows that z € Sy(®,, K N U NV). Therefore,

(y*,n(y,x)) > 0forally € KNUNV and y* € ®,(y). Let y € K, then there exists § €|z, y[
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such that [z, y] C K NU NV. Hence, for y; = ty + (1 — t)x with t € [0, 1], we have

W n(y,,z)) >0, Vy* € D, (y,).

By using the properties of the mapping 7, we derive that

<y*,77(gj,x)> Z 07 ‘v’y* € (I)x(yt)

Thus igf( )(x*, n(g,x)) > 0, vVt € [0, 1]. By the n-upper sign continuity of ®,, we get
y*eds (Yt

sup (y",n(y,z)) > 0. (3.4.3)
y* €Dy ()

Since ®,(x) is weak™ compact, it follows that there exists * € ®,(x) such that

(% n(y,2)) 2 0. (3.4.4)

On the other hand, we have that § = Az + (1 — \)y for some A\ €]0,1[ since § €|z, y[. It
follows, from (3.4.4) and the properties of 7, that (z*, n(y, z)) > 0. Consequently, we have shown
that for each y € K, there exists Z* € ®,(x) C ®(x) such that (Z*,n(y,x)) > 0. Therefore,
x € Sy, (P, K). Now, let us suppose that () is convex. To verify that z € S(®, K), it suffices
to apply Lemma 3.2.22 with D = &, (z) and p(z*,y) = (z*,n(y, x)) for (z*,y) € D x K. Which

completes the proof of the Lemma. U

Lemma 3.4.5 Let K be a nonempty closed and convex subset of the Banach space X. Let 1 :
Kx K — X and o : X — R be mappings and ® : K — 2% be a set-valued mapping with

nonempty weak* compact values. Suppose that ® is upper hemicontinuous with respect to the
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weak* topology of X™ and that the following properties hold:

() Forallz,y € K, n(z,y) +n(y,x) =0;
() n(tr+ (1 —t)y,z) =tn(x,z) + (1 —t)n(y,2) forallt € [0,1] and x,y,z € K;

/
Giii) Forany w € X, lim 202
t—o0t

= 0.

Then, S, 4(®,K) C S,(®, K). Furthermore, if for every x € K the set-valued mapping ® is
convex valued, then S, 4(®, K) C S,(®, K) = S(®, K).

Proof. Let z € S, 4(®, K). Then,

(' n(y,x)) > aln(y,x)), Yy K, Vy* € d(y). (3.4.5)

Fort €]0,1] andy € K, letus sety, =ty + (1 — t)x € K. Hence, from (3.4.5) we get

W n(ye, ©)) > an(y, ), Vy* € ®(y,), Vvt €]0,1]. (3.4.6)

Note that from (i), we have that n(z, x) = 0. By using (ii), we deduce from (3.4.6) that

a(tn(y, v))

n , Yy* e d(y,), vt €]o,1].

(" n(y,z)) >

By (1), it follows that

S 07 ‘v’y* S q)(yt>a vt G]Oa ]-]

) + 222

Therefore,

it (" (e, ) + )

<0, Vt E]O, 1]. (3.4.7)
y*EP(yr) t
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Let us set for ¢ € [0, 1], ¢(t) := igf )(y*, n(z,y)). By the Berge’s theorem [9, Théoréme 2, p.
y*eP(yt

122 ], we deduce that the function ¢ : [0, 1] — R is lower semicontinuous. Hence, by considering

the lower limit when ¢ — 0% in relation (3.4.7) and by taking account of (iii), we obtain

¢(0) = inf (y",n(z,y)) <0.

y* ()

Since ®(x) is weak* compact, it follows that there exists 2* € ®(z) such that (z*,n(z,y)) < 0
and hence by (i), we have (z*,n(y,z)) > 0. This implies that x € S,(®, K). Furthermore,
if ®(x) is convex, we use Lemma 3.2.22 with D = ®(z) and p : D x K — R defined by

p(z*,y) = (z*,n(y,x)) for (z*,y) € D x K to conclude that x € S(®, K). O
We show the following result on the existence of solutions for the dual problem (3.4.1).

Theorem 3.4.1 Let X be a Banach space with topological dual space X* and K be a nonempty
closed and convex subset of X. Letn : K x K — X be a mapping and ® : K — 2~ be a properly
1 — « quasimonotone operator. Suppose that

(i) Forallx € K, n(x,z) = 0;

) ntz+ (1 —t)y,2) =tn(x,2) + (1 —t)n(y, 2) forallt € [0,1] and z,y,z € K,

(iii) For each © € K and x* € ®(x), the mapping y € K +— (x* n(x,y)) is weakly upper

semicontinuous,

(iv) K is weakly compact, or alternatively there exists a weakly compact subset C' of K and

xo € C such that

Ve e K\ C, 3x; € () satisfying (x5, n(xo, x)) < a(n(xg,x)). (3.4.8)
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Then S, 4(®, K) # (), i.e. the relaxed dual variational-like inequality problem (3.4.2) has a solu-

tion.

Proof. Let us consider the set-valued mapping F' : K — 2%~ defined by

F(z):={y € K: (z",n(x,y)) > a(n(x,y)), forall z* € ®(x)}.

From condition (i), we have that z € F(x). Hence F(z) # () for any x € K. Furthermore,
from condition (iii) we can easily verify that F'(x) is weakly closed for each = € K. On the other
hand, let {z1, 29, -+ ,2,} C K and x € co({x1, 22, - ,2,}), proper n — a quasimonotonicity
of @ implies that z € (J_, F'(x;). Hence, F' is a KKM-mapping. Therefore, if K is weakly
compact, then F'(x) is weakly compact for each z € K, and from Lemma 3.2.20 we deduce that
Nyex F(y) # 0. Otherwise, from relation (3.4.8), we deduce that F'(zo) C C. Thus, F(z) is
weakly compact since it is a weakly closed subset of C'. Hence, by using again Lemma 3.2.20 we

deduce that (), F'(y) # 0. Which completes the proof. O

Proposition 3.4.6 Let K be a nonempty convex subset of the Banach space X, letn : K x K — X

be a mapping and ® : K — 2% be an n — o quasimonotone operator. Suppose that

) n(z,y) +n(y,z) = 0forall v,y € K;
() n(te+ (1 —t)y,2) =tn(x,2) + (1 —t)n(y, 2) forallt € [0,1] and z,y,z € K;

(iii) For each x € K, the mappings n(x,-) and «(n(zx, -)) are continuous.

Then one of the following holds:

(@) @ is properly n — o quasimonotone.
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(b) Sqt0c(®, K) # 0.

Proof. Suppose that ® is not properly  — a quasimonotone. Then there exists {x, - ,z,} C K

and z € co({x1,--- ,x,}) such that for each i € {1,--- ,n} there exists z} € ®(z;) satisfying

(@7, n(ws, 2)) < aln(z, x)).

From condition (ii), we deduce that there exists a neighborhood U of z such that

<x;k777(x17y)> < 04(77(%,9))7 for all yE KNnUandi= 17 N

Since ® is 7 — a quasimonotone, we deduce that

(y*,n(xi,y)) <0, forall y* € CID(y) andi=1,---,n.

By using condition (ii), we get

(y*,n(z,y)) <0, forall y* € O(y).

Hence, from (i) we obtain

(y*,n(y,x)) >0, forall y* € O(y).

Therefore, x € S 0.(P, K). O

Now, we give the main result of this section.

Theorem 3.4.2 Let K be a nonempty closed and convex subset of a Banach space with topological
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dual space X*. Letn : K x K — X and o : X — R be mappings and ® : K — 2X" beann — «

quasimonotone operator. Suppose that the following properties hold:

@ n(z,y) +n(y,z) =0, forall x,y € K;
(i) n(te + (1 —1t)z,y) = tn(z,y) + (1 = )n(z,y), forall z,y,z € K and t € [0,1];

(iii) For each x € K and w € X, the mappings n(x,-) and o(n(z,-)) are continuous, and

lim [a(tw)/t] = 0;

t—0t

(iv) For each x € K and x* € ®(z), the mapping y € K — (x*,n(x,y)) is weakly upper

Semicontinuous;
(v) @ is upper hemicontinuous with nonempty weak* compact and convex values,

(vi) (Coercivity condition) There exists o > 0 such that for each © € K \ ]E%(O, o), there exists
y € K with ||y|| < ||z|| satisfying: Va* € ®(x), (x*,n(z,y)) > 0.
Moreover, suppose that there exists v, > rq such that K N\ B(0, 1) is nonempty and weakly

compact.

Then, the generalized variational-like inequality (3.1.1) has a solution, i.e. S(®, K) # ().

Proof. Let us set K., := K NB(0, ;) which is a nonempty convex and weakly compact set. From
Proposition 3.4.6 we have either ® is properly 77 — o quasimonotone or S ,.(P, K) # 0.

If Sioc(P, K) # 0, we deduce from Remark 3.4.3 and Lemma 3.4.4 that S(®, K') # 0.

If @ is properly 77 — v quasimonotone, then from Theorem 3.4.1 we deduce that S, 4(®, K, ) # 0.
By using Lemma 3.4.5, we derive that S(®, K,.,) # (. Let zo € S(®, K,,), then there exists

x§ € P(x) such that (z§, n(y,z9)) > 0, Vy € K,,. We have two possibilities:
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o If ||xg|| < 71, then for any y € K we can find ¢ €]0, 1 such that y; := ty + (1 — t)zo € K,,.
Hence, (z§, n(y;, o)) > 0. Which implies, by using (i) and (ii), that (x{, n(y,zo)) > 0.
Thus, zg € S(P, K).

e If ||zg|| = 71, then from condition (vi) we deduce that there exists yo € K with |lyo|| < ||xo||

such that (z*, n(xg, yo)) > 0, for all z* € ®(x). In particular for z* = xj, we get

(x5, (o, y0)) > 0. (3.4.9)

On the other hand, since y, € K, we obtain that (z, n(yo, o)) > 0. From (i), it follows

(5, n(x0,y0)) < 0. (3.4.10)

Hence from (3.4.9) and (3.4.10) we deduce that (xj, n(zo, v0)) = (x5, 1(yo, o)) = 0. Thus,
Yo is a minimum of the function 6(y) = (z§, (v, ¢)) on K,,. This implies that y, is a

global minimum of # on K. Therefore, y, € S(®, K).

Which completes the proof of the theorem. U

3.5 Remarks and comments

Below, we give some remarks and comments on the results obtained in this chapter as well as some

comparison with existing results in literature.

(1) Theorem 3.3.1 extends Theorem 3.1 of Bai et al. [7] to the general case of generalized densely
relaxed n — o pseudomonotone single-valued operators. Moreover, Theorem 3.3.2, consid-

ered with a(2) = —p|2]|* and n(z, y) = = — y, improves Corollary 3.1 in [7].

62



(2) Theorems 3.3.1 and 3.3.2 extend the results obtained by Luc [30]. Furthermore, Theorems
3.3.3 and 3.3.4 give a set-valued version of the results obtained by Luc [30, Theorem 4.3,

Corollary 4.5] as particular case.

(3) Note that every generalized relaxed  — o pseudomonotone operator is a generalized densely
relaxed 77 — o pseudomonotone operator. Therefore, Theorems 3.3.1, 3.3.2, 3.3.3 and 3.3.4
improve and extend to the general case of set-valued mapping the results obtained by Bai
et al. [6]. In addition, the afore mentioned results of ours give an alternative to the results
obtained by Arunchai et al in [4] which appear to be wrong results. In order to be more
precise, in the proof of Theorem 3.2 in [4], the authors considered the set-valued mapping

T : K — 2% defined by

T(z)={y € KNQ: (F(y),n(x,y)) > 0},

where () is the closure of the open ball 2 of X. In their proof, they showed that 7" is a KKM
mapping, which means that € T'(x) for any z € K. Hence, K C K N . Therefore, K
must be a bounded set. In this case condition (a) in [4, Theorem 3.2] is obviously obtained.
The same remark is pointed out in the proof of Theorems 3.3, 4.2 and 4.3 in [4].

Furthermore, we point out that the strict 7-quasimonotonicity notion introduced in [4] is
nothing other than the generalized relaxed 1 — o pseudomonotonicity considered with o = 0
when the mapping 7 satisfies n(z,y) + n(y,x) = 0 for all z,y € K. Therefore, the results
obtained in the section 3 of this chapter give an alternative to the results in [4, Section 4]

which are, by the same raison presented above, are wrong results.

(4) The results obtained in Section 4 of this chapter generalize the ones obtained by Aussel and
Hadjisavvas [5], as well as they extend and improve in a certain sense the results obtained by

Bai et al. in [7] for relaxed ;+ quasimonotone, since in [7] the results are obtained on compacts
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sets for single-valued p quasimonotone operators while in this chapter we present more

general results with more a general concept of quasimonotonicity for set-valued mappings.

(5) We also point out that the results obtained in Section 4 improve considerably the results ob-

tained by Chen and Luo in [15].
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CHAPTER 4: FINDING ITERATIVE SOLUTIONS

4.1 General Algorithm and Convergence

In this section, we introduce a general algorithm using the auxiliary principal technique to approx-
imate the solution of the problem (3.1.2).
Let F' : K — (—o0,+00] be a given differentiable proper convex functional, and let p > 0 be a

given positive number. Consider the following auxiliary minimizing problem:

min[F(x) + p(Tz*, n(x,z*)) — (F'(x*), z)]. 4.1.1)

zeK

According to Ding [19], if x — (Tz*,n(x,x*)) is convex and Vz,y,z € K,n(x,z) = 0 and
n(x,y) +n(y, z) = n(z, z), then the solution of the auxiliary problem (4.1.1) can be characterized

by the following variational inequality problem: find x € K such that for all y € K:

(F'(x),y — ) + p(Ta" n(y, x)) 2 (F'(z"),y — x). (4.1.2)

Clearly, if x = «* then 2" is a solution of problem (3.1.2).
Based on this observation, we use the auxiliary principle technique to suggest the following general

algorithm to compute the solution of the problem (3.1.2).

Algorithm 4.1.1 Given e > 0.

(i) Step 1: Choose an arbitrary initial point xoy € K.

(ii) Step 2: Solve the auxiliary variational in equality (4.1.2) with * = x,,, and let x,, 1 be the
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solution of problem (4.1.2).

(iii) Step 3: If ||xn11 — || < € then stop; otherwise, repeat Step 2.

Remark 4.1.2 Since the auxiliary problem (4.1.1) is a minimizing problem, there are a number of
available methods for solving it. For instance, the computational algorithms including gradient,
subgradient, and decomposition have been studied by Cohen [16]. In the Algorithm 4.1.1, we
calculate the unique solution x, .1 of (4.1.2) and show that the sequence x,, is strongly convergent

to x*, which is the solution of problem (3.1.2).

The following lemma of Ding et al. will be needed in the sequel. Readers can find the proof of this

lemma via Ding et al. (Ding [20] Corollary 1).

Lemma 4.1.3 (Ding [20] Corollary 1) Let K be a nonempty compact convex subset of a topologi-
cal vector space X.

Leth : K x K — [—00,+00] be a function such that for each x € K, h(x,y) is a lower semicon-
tinuous function of y on K. Then for each t € R, there exists y* € K such that h(x,y*) < t for all

z e K.

We are now ready to introduce and prove the main theorem.

Theorem 4.1.4 Let K be a nonempty convex compact subset of a normed space X.
Letn: K x K — XandT : K — X* be two mappings.
Let F : X — (—o00,+400| be a differentiable proper convex functional. Assume that all the

conditions from theorem 3.3.1 hold. In addition, suppose that

(i) the derivative F' of F' is ji-strongly monotone;

66



(ii) the function 7 is d-Lipschitz continuous;
(iii) the function « is n-strongly monotone, (i.e. I\ > 0 s.t. a(n(x,y) > M|z — y||* Vao,y €
K);

Then,

(a) there exists a solution x* € K of problem (3.1.2);

(b) foreach p > 0, there exists a unique solution x,, 1 € K of the auxiliary problem (4.1.1) with

Tt =2,
(c) if T is also B-Lipschitz continuous such that

0 < p<min{2\ —pBd —1+ 'OzLi\(S,Q)\ — pPo}, (4.1.3)

where \, p, i1, 6,8 > 0, then the sequence {x,} defined by Algorithm 4.1.1 is strongly con-

vergent to the unique solution x* of the problem (3.1.2).

Proof.

(a) Clearly from theorem 3.3.2, the unique solution x* € K of problem (3.1.2) exists.

(b) For each fixed p > 0 and z* € K, define a functional h : K x K — [—00, +00] by

h(z,y) = (F'(z") = F'(x),n(y, x)) — p{Tz", n(y, x)),

then h(z,y) satisfies all conditions of Lemma 4.1.3. Hence, let t = 0, there exists y* € K
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(c)

such that Vz € K:

h(z,y") = (F'(z") = F'(x),n(x,y")) — p(Tz", n(z,y")) < 0. (4.1.4)

Now we need to show that the solution is unique. Assume y; and y, are two solutions of

(4.1.4). Since y* = y; is a solution of (4.1.4), let x = y,, we obtain

h(y2, y1) = (F'(z7) = F'(y2), n(y2, 01)) — p(T2", n(y2, 1)) < 0. (4.1.5)

Similarly,

h(yr,y2) = <F/(95*) - F/(y1)>77(yl,yz)> — p(Tx*,n(y1,42)) < 0. (4.1.6)

Adding (4.1.5) to (4.1.6) and notice that 1(y1, y2) + 1(y2, y1) = 0 we obtain

(F'(y2) = F'(y1), n(y1,42)) = 0. 4.1.7)

Since F is a differentiable proper convex functional, it follows that y; = y,. Hence, the

solution of (4.1.4) is unique.

From part (b) above, let * = z,,, then equation (4.1.4) has a unique solution y* = x,,11, 1.e.

for each z,, € K, there exists a unique x,,.1 € K such that

h(.’L’, anrl) = <F/(xn) - F/(anrl)a U($7$n+1)> - P<T~Tm U(37735n+1> S 0. (418)

We need to show that the sequence {z,,} converges strongly to 0 as n — oc.
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Define a function L : K — (—o0, +00] by

Since F is strongly monotone, we have

L(x) = F(z*) = F(x) = (F'(@),n(a",2)) > §|lo — [ (4.1.9)
From (4.1.8) with x = z*we have
h(z", xpir) = (F'(2n) = F'(@ne), 0(2", 2p1)) — p{Tn, (2", 2p41)) < 0.
It follows that

(F'(@1) = F'(@a) 0@, 2as1)) 2 p(Ttn, s, ).
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Hence,

L(zn) = L(#nt1)
= F(zp) = Fan) = (F'(2a), (2", 2pi1) + (@41, 20)) + (F(@ng1), 02", Tns1))
= Fl@nsn) = F(ea) = (F'(@0),0(@nss, @)} + (F'(0ra) = F'(@n),0(a’ s 20i0))
> Sllen =zl + (T (@0, 2°))
= Gl = wualP - p{T 20 = Toan(@ain, @)+ p{T 20 (@i, 7))
= Sllew = 2unl P+ p(T00 = Tonin,0(@in, 2)) + p(T20 = T, 2))
+ (T, 0(Tn1,27))

ILL * *
> Sllen = enall* = pBollen = il = pBOllzn — Tl - [lon — 27|| + a((@nta, 7))

f N x
> (5 — pBO) |20 — 20 |[IP = pBOl|xn — 27|| - [l — Tpa || + AlJzpgr — 27|
ILL * *
2 (5 — B0z — 2uia | = pBOl |0 — 2*|| - |20 — Tpia|| + AM[|2ngr = 0l | = [J2 — 2*[])?

0 ] "
2 (A+5 — pB0)|[xn — npa|[® 4+ Mlzn — 2*[17 = X+ pBO)| |20 — 27| - ||z — Zppa|

> (A4 5 = pB0)[en = o + Ml — 27|
(A +pB9) I
A5 —pB0) "
o (2X\ + pBo)?
A+ § — ppo)

\ 1
— @[ = (A4 5 = pBO)l[en — wna |

[l — 27|,

Together with the condition (4.1.3) it follows that

(2X + pBo)?

n— [P > 0.
Ayl

L(xn) - L(xn-&-l) > (>‘ -

Therefore, the sequence {L(x,,)} is strictly decreasing (unless z,, = =*).
Furthermore, by (4.1.9), {L(x,)} is a nonnegative sequence. Hence, it is a convergent sequence.

Therefore, (L(x,,)—L(z,+1)) — 0 and so the sequence {z,, } converges strongly to * as n — +o0.
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This completes the proof. U

Remark 4.1.5 The theorem provides a method to compute the solution of the variational inequal-
ity problem (3.1.2). It will be interesting to find some relaxation techniques to speed up the con-

vergence.
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CHAPTER 5: CONCLUSION AND FUTURE RESEARCH

Our dissertation started with the study of general over-relaxed proximal point algorithm to approx-
imate the solution of a general (A, 7, m)-monotone nonlinear inclusion form. The study showed
that, under some specific conditions of the coefficients, the Lipschitz continuity requirement of the
monotone operator can be omitted. In chapter two, we showed that there were at least six papers
with Lipschitz conditions that could be removed. Hence, there is an open research question for
future study: can Lipschitz continuity condition also be removed from other variational inclusion

papers?

Secondly, in chapter three we studied the existence and uniqueness of the solution of a variational-
like inequality with densely relaxed pseudomonotone operators and relaxed quasimonotone oper-
ators. The study showed that the existence of the solution could be extended from relaxed pseu-
domonotone operator to densely relaxed pseudomonotone operators. Also, our study showed that
the results obtained in Arunchai ([4], section 4) has some incorrect assertions and we have pro-
vided the correct version of those results in Chapter 3. It will be interesting to prove its vector
analogue and devise a method to seek an iterated sequence which converges to the solution. Once
that is established, then we can determine ways to speed up the convergence by using relaxation

techniques.

Finally, in chapter 5 we introduced a general algorithm for estimating the numerical solution by
applying the auxiliary principle technique, which introduced by Cohen and later on used by Noor,
Pany, Mohapatra, and Pani. What all the above papers referred to and our work lacks is a deter-
mination of the degree of convergence of the iterated sequence to the solution. We need to seek
Newton-like method to obtain solutions and, if possible, get quadratic convergence. For the future

study, we believe that similar approach can be applied to relaxed quasimonotone operators to prove
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the existence and uniqueness of the solution and to develop an algorithm for estimating a numerical

solution.
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