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METHOD FOR ILL-POSED PROBLEMS
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ABSTRACT. In [3] we presented a cubically convergent Two Step Directional Newton Method
(TSDNM) for approximating a solution of an operator equation in a Hilbert space setting.
George and Pareth in [13] use the analogous Two Step Newton Lavrentiev Method (TSNLM)
to approximate a solution of an ill-posed equation. In the present paper we show how
to expand the applicability of (TSNLM). In particular, we present a semilocal convergence
analysis of (ISNLM) under: weaker hypotheses, weaker convergence criteria, tighter error
estimates on the distances involved and an at least as precise information on the location of
the solution.

KEYWORDS: Newton-Lavrentiev regularization method; ill-posed problem; Hilbert space;
semilocal convergence.
AMS Subject Classification: 65J20 65J15 47J36.

1. INTRODUCTION

In this study we are concerned with the problem of approximating a solution of
the nonlinear ill-posed operator equation

F(z) = f, (1.1)
where I’ is a Fréchet differentiable operator defined on an open and convex subset
D(F) of a real Hilbert space X and f € X. Let (.,.) and |||, stand, respectively for
the inner product and the corresponding norm. Let also U(z, ) and U(z, ), stand,
respectively for the open and closed balls in X with center z € X and radius r > 0.

Let L(X) denote the space of bounded linear operators from X into X. We suppose
that F' is a monotone operator. That is

(F(z) = F(y),x —y) 20, Vz,y€ D(F).
* Corresponding author.
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Set S = {z: F(z) = f}. It is known that S is closed and convex provided that F’
is monotone and continuous (see, e.g., [28]). It follows that there exists a unique
element of minimal norm. Denoted such an element by &. Then we have F(&) = f.
Suppose that F’(.) is a positive self adjoint operator. Then, (F'(.) +«l)~! € L(X)
for each a > 0. Here, we need o(F'(.)) C [0,00) and [|(F'(.) + al)7!|| < £ for
some constant ¢ > 0 and for any a > 0. Such conditions are weaker than the
self adjointness of F’(.). In practice, only noisy data f° is available, such that
Ilf — f°Il < 8. Hence, the problem of computing # from equation F(z) = f° is
ill-posed. Since a small perturbation in the data can cause large deviation in the
solution. The Lavrentiev regularization method has been used to solve (1.1) by
obtaining an approximation x‘; of equation

F(z) + a(z — o) :f‘s, (1.2)
where « > 0 is the regularization parameter and xo € D(F') is an initial point which
is an approximation to & [11] ,[13], [15], [29, 30]. If & > 0 is chosen appropriately

then, itisknownthatxi — T asa — 0and § — 0 [27], [30].

Many problems from computational sciences and other disciplines can be brought
in a form similar to equation (1.1) using mathematical modelling [1], [4], [8], [20],
[25], [26]. The solutions of these equations can rarely be found in closed form. That
is why most solution methods for these equations are iterative. The study about
convergence matter of iterative procedures is usually based on two types: semi-
local and local convergence analysis. The semi-local convergence matter is, based
on the information around an initial point, to give conditions ensuring the conver-
gence of the iterative procedure; while the local one is, based on the information
around a solution, to find estimates of the radii of convergence balls.

In [3], we introduced a third order Two Step Directional Newton Method (TSDNM)
for approximating a zero z* of a differentiable operator F' on a Banach space setting.
Motivated by (TSDNM) George and Pareth [13] used the analogous Two Step Newton
Lavrentiev Method (TSNLM)

Yo = To — Ral@) ) (2, o) = f* + ala o — 70)] (1.3)
and
x’fLJrl,Oz = yg,a - R, (xi,a)_l[F(ny,a) - f6 + a(yg,a - .’E())] (1.4)

to generate a cubically convergent iteration {x‘fw} approximating z% , where xgya =

Zg,a > ap > 0 and Ry (x) = F'(x) + ol [13].
Note that we have
|Ra(x) ' F'(2)|| <1, Va € D(F). (1.5)

The semilocal convergence analysis was based on the following conditions which
has been used extensively in the study of iterative procedures for solving ill-posed
problems [11], [16], [29].

(C1) There exists a constant L > 0 such that for each z,u € D(F) and v € X,
there exists an element P(x,u,v) € X satisfying

[F'(z) = F'(w)v = F'(w)P(z,u,v),  [[P(2,u,0)|| < Llv][lz - ul|
They used the additional restriction that
0<L<1 (1.6)

In the present paper, we extend the convergence domain of (TSNLM) and also drop
restrictive condition (1.6) under weaker sufficient semilocal convergence criteria.
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Moreover, the upper bounds on the distances |25, , — # |, %5 , — 23| are
tighter and the information on the location of the solution z° at least as precise
(see Section 3).
There are cases when Lipschitz-type condition (C1) is violated (see Section 4)
but the following weaker central-Lipschitz-type condition is satisfied:
(C1)’ Let zg € D(F) be fixed. There exists a constant Ly > 0,7 > 0 such that for
each z,u € U(xo,r) UU(Z,r) C D(F) and v € X, there exists an element
®(z,u,v) € X such that

[F'(z) = F'(w)]o = F'(u)® (2, u,0), |z, u,v)]| < Lollv]| (o — ull + [l — xoll).

We note that since ||u — z|| < ||u— xo|| + || — 2o]|| condition (C1) always implies
(C1) with Ly = L and ¢ = P but not necessarily vice versa. Note that, under
(C1)" we also have the following special case:

(C1)” Let g € D(F) be fixed. There exists a constant l; > 0 such that for

all wg = zg + 0(Z — z9) € D(F) and v € X, there exists an element
® (9, wg,v) € X such that

[F'(x0) = F'(we)lv = F'(0)®(x0, we, v),  [|®(x0, we, v)|| < lollv][[lzo — well

Note that [y < Ly < L hold in general and %—00 and LLO can be arbitrarily large [1]-[5].

In section 2 we provide a semilocal convergence analysis for (TSNLM) using
(C1)’ instead of (C'1). We shall refer to [3], [13] for some of the proofs omitted in
this study.

2. SEMILOCAL CONVERGENCE OF (TSNLM) unper (C1)’

We present the semilocal convergence of (TSNLM) using (C 1)’ . We need to intro-

duce some sequences and parameters:
S . ,0 5 _
e T Hyma _'rn,aH’ Vn—O,l, ’ 2.1

n,o

for 6y < (17 — 12v/2)ay for some o > 0 and ||zg — Z|| < p,
\/1 + (17— 12v2 — 22) — 1
p< -

;i = Po- (2.2)
0
Let l 5
b, = = p? =2 2.3
p=5P +p+ . (2.3)
r= 1 25, , (2.4)
Lo1—b,++/(1—0,)2—32b,
L 6
U TR Ew (2.5)
and
p = 2Lor, q = 2p°. (2.6)

Note that r is well defined, since § < 1,q € (0,1) and b, € (0,17 — 12v/2]. We also
have that

b, <7, 2.7)

and 1+L 1+ £

r P

1_8L%T2 )= 1_;bp=L0r. 2.8)

Estimate (2.7) holds as strict inequality if [y < L. Parameter 7, was used in [13].

In order for us to simplify the notation, let z,,y, and e,, stand, respectively for

20 oY) and € . If we simply use the needed (C'1)” instead of (C'1) we arrive at:

n,o’
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LEMMA 2.1. Suppose that (C1)” holds and b, is given by (2.3). Then, the following
assertion holds
eo < b, < 17 —12v/2 = 0.029437252 - - -

Proof. Using (2.1), (2.2), (2.3) and (C'1)” we obtain in turn that

eo = lyo — zoll = [[Ralzo) " (F(xo) — f°)|
= |[Ra(zo) '[F(z0) — F(&) — F'(x0) (20 — &)
+F'(x0) (w0 — &) + F (&) — f°]|

= || Rawo) Y| / (F' (20 + (& — o)) — F' () db (0 — 2)
P o) (w0 — 2) + F(&) — )]

1
< ||/ B(ao + 13 — o), 20, 20 — &) + |70 — &
0
| Ra(zo) (F (@) — 1)
lo ~ N 1 .
< Olfao — 4l + lwo — 2l + ~IF@) — 7|

l 0
< §0p2+p+f

! 8o
< §p2+p+——bp§17—12\/§.

The proof of the Lemma is complete.

REMARK 2.2. If [j = L Lemma 2.1 reduces to Lemma 11 in [13]. Otherwise, i.e.,
if [y < L it constitutes an improvement according to (2.7).

With the notion introduced so far we can present the semilocal convergence
analysis of (TSNLM) using the next three results.

THEOREM 2.3. Suppose that (C1)’ holds and § € (0,d]. Then, the following
assertions hold

a) Hxn _ynH SpHyn—l _-Tn—ln = P€n—1,
(b] Hxn - xn—l” S (1 + g)en—ly
(c) en < gen—1.

Proof. Using (1.3) we get that
“Yn-1 = Yn-1—Tpn-1— Ra(zn—l)il(F(yn—l) - F(zn-1)
+a(Yn—1 — Tpn-1))
= Ra(zn- 1)71[3 (@n-1)Yn—1 — Tn-1)
—(F(yn-1) = F(#n-1)) — &(yn-1 — Tn-1)]
1)

/ {F’ l‘n 1 (xn—l +t(yn—1 _'rn—l))}
(yn 1 — Tn— 1 dt
— Ra(za_) / (F' (1) — F'(20) + F'(20) — F' (&1 + t{n_s — T0_1))}

(yn—l — xn_l)dt.
In view of (C1)" and (1.5) we have that

= l‘n

1
len —gnall < | / B( 1, 20, Y1 — s )|
0
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1
+|| / ‘I)(Io,ifn—l + t(yn—l - zn—l)ayn—l - xn—l)dt”
0

IA

1
Lo[||zn—1 — o] +/ |Zn—1 — @0 + t(Yn—1 — Tn—1)||dt]||yn—1 — Tp_1]|
0

< 2Lo7||Yn—1 — Tnoall = pllYn-1 — Tn_1|| = pen—1.
This proves (a). Now (b) follows from (a) and the triangle inequality;
2 — Zp-1ll < l2n = Yn—1ll + [yn—1 — Tn-1]-
To prove (c) we first use (1.3) to obtain in turn the identity
Yn —Tn = Tn —Yn-1— Ra(xn)_l(F(xn) - f5 + a(zy — 20))
FRa(@n-1) " (F(yn-1) — f* + ayn—1 — 20))
= Zn—Yn-1 — Ralzn) H(F(20) = F(yn-1) + a(zn — yn-1))
+[Ra(zn—1)"" = Ra(xn) " (F(Yn-1) — f* + a(yn—1 — 70))
= Ra(xn)il[Ra(xn)(xn —Yn-1) — (F(zn) — F(yn-1))
—a(Tn — Yn—1)] + [Ra(xnfl)_l - Ra(xn)_l}
X(F(yn-1) = f° + a(yn—1 — 70)). 2.9
Then, again by (C'1)" and (2.9) we obtain that

en < ||Ra(33n)71/0 [F/(xn) - F/(yn—l + t(xy — yn—l))]dt(xn —Yn—1)|l

+||Ra(xn)71(F/(xn) - FI(In—l))ROz(xn—l)il(F(yn—l) - f(S
Fo(yn—1 — o))l

< ”Ra(xn)il\/o [F/('rn) - F/(yn—l + t(xn - yn—l))]dt(xn - yn—l)”
+||Ra<xn)_1(F/(xn) - F/(xnfl))(ynfl - xn)”
< Lollltn = woll+ [ lgns =0+ tn = -l — o |
0

+Lo[llzn — woll + [len—1 — ol[llzn — yn-1ll
ALor||Yyn—1 — xn|| = 4Lor(2Lor)en—1
qen—1-
This completes the proof of the Theorem.
THEOREM 2.4. Under the hypotheses of Theorem 2.3 further suppose that
p<po and Lo < 1. (2.10)
Moreover, suppose that
U(xo,r) C D(F). (2.11)
Then, x,,yn € U(xg,r) foreach n =0,1,2,--- .
Proof. We note by (2.10) that we have
q€(0,1). (2.12)
Using Lemma 2.1, Theorem 2.3 and (2.11) we get that
lz1 — xo|| < (14 Lor)eg < (1 + Lor)b, < 7.
Hence, 21 € U(xq,r). Similarly, we obtain that

lyr = zoll < lyn — 21l + w1 — o] (2.13)
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< geo+(1+5)b, (2.14)
< [g+1+ g]b,, <Lor<r 2.15)

which implies y; € U(xg, ). Moreover, we have that

|22 —zol < [lw2 — 21| + |lz1 — 20|

< @+ D)y —mll+ 1+ D,

< (14 Daby+ (L D)b,

(1+g(1+ g)b,, < Lor <,
which also implies 25 € U(zg, ). Furthermore, we obtain that

ly2 —xoll < ly2 — @2l + [lz2 — 0|

p
< gy — ol + @+ + D,
< P+ Db+ (A +D)b,
<

(Lt q+a°) A+ 5)b, < Lor <.

Hence, we proved that y € U(xg, ). Proceeding in an analogous way we prove that
T, Yn € U(zg, r). That completes the proof of the Theorem.

THEOREM 2.5. Suppose that the hypotheses of Theorem 2.4 hold. Then, sequence
{25 ,} remains in U(zo,7) for each n = 0,1,2,--- and converges to a solution

2% € U(zo,r) of equation (1.2). Moreover, the following estimates hold
|2n — 22 || < boe™ 0", 2.16)
where by = (1 + )b, and vp = —Ing > 0.
Proof. Using (b) of Theorem 2.3 and (2.10) we get that

m—1
|Zntm — @nll < Z |Zntit1 — Tnall- (2.17)
i=0
But, we have
p .
|Zntit1 — Tnpll < (T + §)qn+l€0- (2.18)
In view of (2.18), inequality (2.17) gives that
— p
lZnem —2nll < [T4+q+¢+---+¢™ g"(1+ 5)60
1—q™ P
14+ =)q"ep. 2.19
S (1+ 2)q €o (2.19)

It follows from (2.19) that sequence {z, } is complete in a Hilbert space X and as
such it converges to some z° € U(x,r) ( since U(xg,r) is closed set). By letting
m — o0 we obtain (2.16). Finally, to prove xi is a solution of (1.2), note that

| F(25) _f5+0‘(xn — o) [ Re(20)(Tn — yn)l
(IF" (@n)ll + a)en
(| F'(zn)]| + @)¢"b, — 0 as n — ooc.

INIA

That completes the proof of the Theorem.
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REMARK 2.6. (@) The convergence order of (TSNLM) is three [13] under (C1).
In Theorem 2.5 the error bounds are too pessimistic. That is why in practice
we shall use the computational order of convergence (COC) (see eg. [4])
defined by

_ 26 _ .0
ot (el (il
n — a2 n-1 — a3

The (COC) p will then be close to 3 which is the order of convergence of
(TSNLM).
(b) In the rest of this section we suppose that
py < (2.20)
which is possible for x( sufficiently close to 2.
Next, we present the results concerning error bounds under source conditions.
We need a condition on the source function.

(C2) (George and Pareth [13]) There exists a continuous, strictly monotoni-
cally increasing function ¢ : (0,a] — (0,00) with a > ||F'(Z)| satisfying
limyx—op(A) = 0and v € X with ||v]| < 1 such that

xo — & = p(F'(2))v
and
ap(A)
e
REMARK 2.7. It can easily be seen that functions

e(A) =\, A>0

SUPA>0 <cpp(a), VAe(0,al

for 0 < v <1 and

_f (n3)7F , 0<A<e D
p(N) = { 0 , otherwise
for 8 > 0 satisfy (C2) (cf. [23]).
PROPOSITION 2.8. (cf. [30], Proposition 3.1) Let F' : D(F) C X — X be a

monotone operator in X. Let xi be the unique solution of (1.2) and z, := :Ug. Then
1
5
28— zall < =

THEOREM 2.9. (cf. [29], Proposition 4.1 or [30], Theorem 3.3) Suppose that
(C1),(C2) and hypotheses of Proposition 2.8 hold. Let & € D(F') be a solution of
(1.1). Then, the following assertion holds

€0 = &[| < (Lor + 1)p(a).

THEOREM 2.10. Suppose hypotheses of Theorem 2.5 and Theorem 2.9 hold.
Then, the following assertion holds
. - )
lzn = 2[| < boe™™" + ex(p(a) + )
where ¢; = max{1, (Lor + 1)}.
Let

¢ :=mazx{by + 1, (Lor + 1)}, (2.21)

and let

>

ns = min{n : e 70" < —}. (2.22)

(07
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THEOREM 2.11. Let ¢ and ns be as in (2.21) and (2.22) respectively. Suppose that
hypothese of Theorem 2.10 hold. Then, the following assertions hold

l2ns — 2| < c(p(a) + E)' (2.23)

Note that the error estimate go(a) + g in (2.23) is of optimal order if a := ag

satisfies, p(as)as = 0.

Now using the function 1(\) := Ap~1(A),0 < A < a we have § = asp(as) =
P(p(as)), so that as = ¢~ (1p~1(§)). In view of the above observations and (2.23)
we have the following.

THEOREM 2.12. Let ¢)()\) := Ap 1(\) for 0 < A < a, and the assumptions in
Theorem 2.11 hold. For § > 0, let a := s = ¢~ (1p1(J)) and let ns be as in (2.22).
Then

lns — ] = O(¥~(6)).

In this section, we present a parameter choice rule based on the balancing
principle studied in [22], [27]. In this method, the regularization parameter o is
selected from some finite set

DM(a) ::{O‘izuia(),i:oal""aM}
where 1 > 1, g > 0 and let
. o O
n; :=min{n:e 0" < —1}.
Q;

Then for ¢t = 0,1,--- , M, we have

é
|28 . —ad || <e—, Vi=0,1,---M.

e i o
Let x; = xf”,ai. The parameter choice strategy that we are going to consider
in this paper, we select & = «; from D)/(«) and operate only with corresponding
z;, t=0,1,---, M. Proof of the following theorem is analogous to the proof of

Theorem 3.1 in [29].

THEOREM 2.13. (cf. [29], Theorem 3.1) Assume that there exists i € {0,1,2,

-+, M} such that p(a;) < ai Suppose the hypotheses of Theorem 2.11 and
Theorem 2.12 hold and let

l:=max{i: p(a;) < ai} < M,

é
k:=maz{i: ||z, — z;|| <4e—, ;5=0,1,2,---,i}.
@
Then [ < k and
12 — @l < epp™(8)
where ¢ = 6cp.

Finally the balancing algorithm associated with the choice of the parameter
specified in Theorem 2.13 involves the following steps:
e Choose o > 0 such that §y < a9 and p > 1.
e Choose M big enough but not too large and «; := p'ag,i=0,1,2,--- , M.
e Choose p < pj.
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2.1. Algorithm.
1. Set:=0.
2. Choose n; = min{n: e 7" < 0%}
3. Solve z; = zfum by using the iteration (1.3).
4. If ||y — zj| > 460%,3’ < i, then take k = ¢ — 1 and return xy.
5. Else set ¢ = ¢ 4+ 1 and return to Step 2.

3. SEMILOCAL CONVERGENCE OF (TSNLM) UNDER (C1)

We present the semilocal convergence of (TSNLM) under (C1). As in [3], [13] let
us define function g : (0, 00) — (0, 00) by

L2
g(t) = 3(4 + 3Lt)t2. (3.1)
Note that if
0.706442399
t<p=—-"7—7— (3.2)
L
then
g(t) < 1. (3.3)
Set
p" = min{p1, po}. (3.4)
Then, as in Section 2 (see also [3] and [13]) we were at the main semilocal conver-
gence result for (TSNLM):
THEOREM 3.1. Suppose that (C1),(C1)” hold and
p<p* (3.5)
where p* is defined by (3.4) and U(xg, R) € D(F') with
1 L b
R=( += L )b, (3.6)
1—g(b,)  21—g(b,)*" "

Then, the following assertions hold

Le

n—1
9 ||y’ﬂ*1 _mnle7

Len—l

[z = yn-all <

||17n - In—l” < (1 + )Hyn—l - xn—l”v

||yn =z, < g(en,1)||yn,1 - $n71||7

glen) < g(bp)”

3" —1
en < g(b,) = b,
Sequence {z,} generated by (1.3) remains in U(xg, R) for each n = 0,1,2,--- and
converges to a solution 2% € U(zg, R) of equation (1.2). Moreover, the following
assertion hold .
ln — 2o < de™",

where d = (1fg%b,,)3 + % 179%17”)3 g(by))b, and v = —Ing(b,).

REMARK 3.2. Even if [ = L Theorem 3.1 improves Theorem 3 in [13], since we do
not assume L < 1. Otherwise, i.e., if [y < L, it constitutes a further improvement
with advantages as stated in the introduction of this study since b, < 7,. Note that
the results in [13] use 7, instead of b,. Therefore our constants c,y are tighter if
lo < LorLy<L.
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REMARK 3.3. In the rest of this section we suppose that
<R (3.7

which is possible for x( sufficiently close to Z. The rest of the results of Section
2 hold in this setting if we replace Lg,b’s, vo,e 7", p§ respectively by L,c's,~,

—3™
e 7% p*t.

4. EXAMPLES

In this section we first consider the example considered in [29] for illustrating the
algorithm considered in section 2. We apply the algorithm by choosing a sequence
of finite dimensional subspace (V;,) of X with dimV,, = n + 1. Precisely we choose
V., as the linear span of {vy,va, -+ ,Un41} Where v;,i = 1,2, --- ,n+1 are the linear
splines in a uniform grid of n + 1 points in [0, 1].

EXAMPLE 4.1. (see [29], section 4.3) Let F' : D(F) C L?(0,1) — L?(0, 1) defined
by

u) = ' s u3 s)ds
Flu)i= [ bt s)ds,

k(t’S)z{ (1*’5))5’ 0<s<t<l
Then for all x(t),y(t) : z(t) > y(t) :

11 1
(F(z) — F(y),x —y) = /0 [/0 Ek(t,s)(z® — y®)(s)ds| (x —y)(t)dt > 0.

Thus the operator F' is monotone. The Fréchet derivative of I’ is given by

where

1
F'(u)w = 3/ E(t, s)(u(s))*w(s)ds. “4.1)
0
Note that for u,v > 0,
(FO)=Fy = 3 [ kle6)? = () uts)ds
= Fl'(u)®(v,u,w),

(v2—u?)w
where @ (v, u, w) = *—52=

u2
Observe that
(v? — u?)w
[0)) =
(v,0,0) -
_ (utv)(v—uww
Sy m—
So condition (C'1)’ satisfies with Ly > [|“52].

In our computation, we take f(t) = 6COS(M)+Cng(ﬂ)+14t_7 and f° = f 4 6. Then

the exact solution
Z(t) = cos(nt).
We use
3(tr? — 272 + sin?(mt))
472
as our initial guess, so that the function zy — 2 satisfies the source condition

v~ = p(F(2));

xo(t) = cos(mt) +
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where ¢(\) = .

Observe that while performing numerical computation on finite dimensional
subspace (V,,) of X, one has to consider the operator P, F’(.)P, instead of F’(.),
where P, is the orthogonal projection on to V,,. Thus incurs an additional error

[1PnE" () B — F'()|| = O([F" () = P)])-

Let ||F'(.)(I — P,)|| < en. For the operator F'(.) defined in (4.1), &, = O(n~2)

(cf. [14]). Thus we expect to obtain the rate of convergence O((d + ¢,,) 3 ).

We choose ap = (1.1)(6 4+ &5), ¢ = 1.1. The results of the computation are
presented in Table 1. The plots of the exact solution for (n = 128 to n = 1024) and

the approximate solution obtained are given in Figures 1 and 2.

TaBLE 1. Iterations and corresponding error estimates

n |k|ng| d+en ay, |lxr — 2] %
8 21 2 |0.0135 | 0.0180 | 0.3575 3.0782
16 2| 2 |0.0134 | 0.0178 | 0.2573 2.2247
32 |2| 2 |0.0133 | 0.0178 | 0.1871 1.6196
64 2| 2 ]0.0133 | 0.0177 | 0.1394 1.2073
128 |2 | 2 | 0.0133 | 0.0177 | 0.1079 0.9344
256 |2 | 2 | 0.0133 | 0.0177 | 0.0880 0.7619
512 | 2| 2 | 0.0133 | 0.0177 | 0.0761 0.6588
1024 | 2| 2 | 0.0133 | 0.0177 | 0.0694 0.6007

FIGURE 1. Curves of the exact and approximate solutions

exact soln
- approx.soln

1

0.8

0.6

0.4

0.2

0

-02

-04

-0.6

-0.8

- approx.soln

-1
0

0.6 0.8

0 0.2 0.4 0.6

exact soln
- approx.soln

0.6 0.8




12 I. K. ARGYROS AND S. GEORGE/JNAO : VOL. 4, NO. 2, (2013), 1-15

FIGURE 2. Curves of the exact and approximate solutions
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Next we present two examples where (C'1) is not satisfied but (C'1)’ is satisfied.
EXAMPLE 4.2. Let X =Y =R, D = [0,00), 29 = 1 and define function F' on D by

o1+t
Flx) = 141

3

+ c1x + co, (4.2)

where ¢, co are real parameters and ¢ > 2 an integer. Then F’ (z) = 2Vt c is
not Lipschitz on D. However central Lipschitz condition (C'1)’ holds for Ly = 1.
Indeed, we have
) 174
|F'(2) = F'(zo)| = |o"/" = 2’|

|z — o]
i—1

S L0|JC—.Z‘0‘.

EXAMPLE 4.3. We consider the integral equations
b
u(s) = f(s) +r/ G(s,t)u(t)'t1/"dt, neN. 4.3)
a

Here, f is a given continuous function satifying f(s) > 0,s € [a,b],T is a real
number, and the kernel G is continuous and positive in [a, b] X [a, b].

For example, when G(s,t) is the Green kernel, the corresponding integral equa-
tion is equivalent to the boundary value problem

o = ottt (4.4)

u(a) = f(a),u(d) = f(b). 4.5)
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These type of problems have been considered in [1], [2], [19].
Equation of the form (4.3) generalize equations of the form

b
- / G(s, tyut)"dt 4.6)

studied in [1], [2], [19]. Instead of (4.3) we can try to solve the equation F(u) =0
where

F:QCCla,b] — Cla,b],Q ={u € Cla,b] : u(s) > 0,s € [a,b]},
and b
F(u)(s) = u(s) — f(s) — 7-/ G(s, u(t) /7 dt.

The norm we consider is the max-norm.
The derivative F” is given by

b
F'(u)v(s) = v(s) — (1 + %)/ G(s, t)u(t)™v(t)dt, ve Q.

First of all, we notice that F’ does not satisfy a Lipschitz-type condition in 2. Let us
consider, for instance, [a,b] = [0, 1], G(s,t) = 1 and y(¢) = 0. Then F’(y)v(s) = v(s)
and

1 b
1#(@) =~ Pl = e+ 3) [ a07at
a
If F' were a Lipschitz function, then
1F(z) = F'(y)]| < Ll =yl
or, equivalently, the inequality
1
/ z(t)Y/™dt < Ly max z(s), 4.7)
0 z€[0,1]
would hold for all 2 € © and for a constant L,. But this is not true. Consider, for
example, the functions
t
zj(t) = 7 j=>1, teo,1].
If these are substituted into (4.7)
1 Lo
<2 o iUr<Ly(141/n), V> 1.
AT S j 2(1+1/n), Vj>
This inequality is not true when j — oo.

Therefore, condition (4.7) is not satisfied in this case. However, condition (C1)’
holds. To show this, let xo(t) = f(t) and v = mingeq ) f(8), @ > 0 Then for v € Q,

[[F'(z) — F'(zo)]v] = \TI(H m[ax |/ Gs, ) (x(D)" = f(1) " )u(t)dt]
s€la,b]
1
< 1 n(s,t
< |r(1+ n)!él[?é]G (s:1)
G(s,t)|z(t)—f(t
where Gy (s, 1) = m(t)("—1)/”+w(t)(51—2))|/"(f)(t)]1c§").|§_...+f(t)(n—1)/n [[v]]-
Hence,
1+1
1P () - Pl = 0L, Gs (s, )tz — o]
,-Y(n—l)/n sE[a b]

IA

Loz — o],
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where Ly = %N and N = max,c[qp f: G(s,t)dt. Then condition (C1)’
holds for sufficiently small 7.
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1. INTRODUCTION AND PRELIMINARIES

In [2], Hussain, Dori¢, Kadelburg and Radenovi¢ have proved the following the-
orems. These results are generalizations of Suzuki-type fixed point theorems in [8]
and [9].

Theorem 1.1 ([2], Theorem 3). Let (X, D, K) be a complete metric-type space, let

1
T:X — Xbeamapandletf =0k :[0,1) — (TH, 1} be defined by
5—1
. Fo<r< Yol
1—r 5—1
0(r) = Ok(r) = > sz <r<bg
7“1 2
— if b 1
K+r b <r<
1-K+V1I+6K+K? 1—r 1
where by = is the positive solution of = ,
4 2 K+r

satisfying the following conditions
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(i) D is continuous in each variable.
(i) There exists r € [0,1) such that for eachz,y € X,

0(r)D(z,Tz) < D(z,y) implies D(Tz, Ty) < iM(nc,y) (1.1)

=

where

M(z,y) = max {D(x, y), D(x,Tx), D(y, Ty), %[D(x, Ty) + D(y, Tx)] }

Then we have
(i) T has a unique fixed point z € X.
(i) Foreachz € X, the sequence {T"x} converges to z.
(iii) T has the property (P).

Theorem 1.2 ([2], Theorem 4). Let (X, D, K) be a metric-type space and let T :
X — X be a map satisfying the following conditions
(i) X is compact.
(ii) D is continuous.
(iii) Forallz,y € X and x # y,

1
WD(x,Tx) < D(z,y) implies D(Tx, Ty) < ED(m,y). (1.2)

Then T has a unique fixed point in X .

In this paper, we extend the main results in [2] for two maps on metric-type
spaces. Examples are given to validate the results.
First we recall some notions and lemmas which will be useful in what follows.

Definition 1.3 ([6], Definition 6). Let X be a nonempty set, let X > 1 be a real
number and let D : X x X — [0, 00) satisfy the following properties
() D(z,y) =0if and only if z = y.
(i) D(z,y) = D(y, ) for all z,y € X;
(i) D(z,2) < K[D(z,y) + D(y, 2)] forall z,y,z € X.
Then (X, D, K) is called a metric-type space.

Note that a metric-type space was introduced and studied under the name of
a b-metric space by Czerwik in [1]. Moreover, in [5], Khamsi introduced another
definition of a metric-type space with a bit difference, where the condition (3) in
Definition 1.3 is replaced by

D(.’L,Z) < K[D(layl) ++D(ynaz)] forall z,y1, "+ ,Yn,2 € X.

Definition 1.4 ([6], Definition 7). Let (X, D, K) be a metric-type space.

(i) A sequence {z,} is called convergent to x € X if lim D(z,,z) = 0.

n—oo
(i) A sequence {z,} is called Cauchy if lim D(zy,z,)=0.
n,m— 00
(iii) (X, D, K) is called complete if every Cauchy sequence is a convergent se-
quence.

Definition 1.5 ([3], page 2). Amap T : X — X is called to have the property (P)
if F(T) = F(T™) for alln € N, where F(T) = {x € X : Tz = z}.

Definition 1.6 ([7], Definition 1.2). Let (X, d) be a metric space and T : X — X
be a map. T is called sequentially convergent if {y,} is convergent provided {T'y, }
is convergent.
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Lemma 1.7 ([4], Lemma 3.1). Let {yn} be a sequence in a metric-type space
(X, D, K) such that
D(yna yn—i-l) < >\D(yn—1; Z/n,) (1.3)

1
for some \ € [0, ?) and alln € N. Then {y, } is a Cauchy sequence in (X, D, K).

2. MAIN RESULTS

The following result is a sufficient condition for a map on a metric-type space
having the property (P). If K = 1, this result becomes [3, Theorem 1.1].

Lemma 2.1. Let (X, D, K) be a metric-type space and T : X — X be a map
such that
D(Tz, T?z) < AD(z, Tx) (2.1)
forsome0 <A< landallz € X. ThenT has property (P).
Proof. If u € F(T™), that is, T"u = u, then from (2.1) we have
D(u,Tu) = D(TT" ‘u, T*T" ') < AD(T" tu, TT" 'u) < --- < X\"D(u, Tu).

Since 0 < A" < 1, we get D(u, Tu) = 0, that is, u € F(T).
If u € F(T), that is Tu = u, then

D(u, T"u) = D(u, T" *u) = ... = D(u,Tu) = 0.
Then T"u = u, that is v € F(T™). This proves that T has property (P). O
The first main result of the paper is as follows.

Theorem 2.2. Let (X, D, K) be a complete metric-type space, let T, F : X — X

1
be two maps and let 0 = 0k : [0,1) — <K7—|—1’ 1] be defined by
5—1
1 ifo<r< V5
1-— 5—1
0(r) =0k(r) = 2r if f2 <r<bg (2.2)
T
1
if b <r <1
K+r ¥ <r
e b LK+ VIFOR A K2 1—r 1
where b = 1 is the positive solution of T K
satisfying the following conditions
(i) D is continuous in each variable.
(i) There exists r € [0,1) such that for each z,y € X
r
O(r)D(Fz, FTx) < D(Fx, Fy) implies D(FTx, FTy) < EM(:c,y) (2.3)

where

: %[D(F% FTy)+D(Fy, FTx)] }.

(iii) F' is one-to-one, continuous and sequentially convergent.

M(z,y) = max {D(Fx, Fy),D(Fz, FTx), D(Fy, FTy)

Then we have
(i) T has a unique fixed pointa € X.
(i) For eachx € X, the sequence { FT"x} converges to Fa.
(iii) If TF = FT, thenT has the property (P) and F, T have a unique common

fixed point.
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Proof. (1). Foreachz € X, since §(r) < 1, wehave §(r)D(Fx, FTz) < D(Fz,FTz).
It follows from (2.3) that

D(FTz, FT?z) (2.4)

IN

%max {D(F2, FTx), D(Fx, FTx), D(FTx, FT%),

%[D(Fx, FTz)+ D(FTw, FT«)] |

r 1
< max {D(Fx, FTz), D(FTa, FT*2), 5K [D(Fa, FT2) + D(FTz, FT%)] }

- %max{D(Fx,FTx),D(FTx,FTza:)}.

We consider following two cases.
Case 1. max {D(Fx, FTz), D(FTz, FT%)} = D(FTx, FT?z). Then (2.4) be-

r r
comes D(FTx, FT?x) < ED(FT;B, FT?z). Since T < 1, we have

D(FTz,FT?z) =0 (2.5)
thatis FTx = FT?z. Note that F is one-to-one, then T'x = T?z. Therefore, a = Tx
is a fixed point of T'.

Case 2. maX{D(F:c,FTx),D(FT:c,FTQz)} = D(Fz,FTx). Then (2.4) be-
comes

D(FTz, FT?z) < %D(F%FTQ:). 2.6)

Put 2,41 = Tz, and y, = FTx, for all n € N where zyp = z. We also have
Ty =T"z and y, = Fx,1. It follows from (2.6) that

T T
DY, Yni1) = D(FTx,, FT?z,) < ED(Fa:n,FTxn) = ED(yn_l,yn). 2.7

Using Lemma 1.7, we conclude that {y,} is a Cauchy sequence in the compete
metric-type space X. Then y, converges to z for some z € X. Since F' is sequen-
tially convergent, {z,, } converges to some a € X and also from the continuity of F,
{Fz,} converges to Fa. Note that {y,_;} converges to z, then

Yn1=FTx, 1 =Fx, — Fa=z. 2.8)

Let us prove now that

D(FTz,z) < %max{D(Fx,z),D(F:c,FTx)} (2.9

holds for each = # a. Indeed, since Fx,, — z and F'Tx, — z and by the continuity
of D, we have

D(Fxy,, FTz,) — 0and D(Fz,,Fx) — D(z,Fzx) # 0. (2.10)
Then there exists ng € N such that for all n > ng,
0(r)D(Fx,, FTz,) < D(Fx,, Fx). (2.11)

From (2.3) and (2.11), we have for such n

D(FTawn, FTz) < %max{D(Fxn,Fx),D(Fxn,FTxn),D(Fx,FTx)(zJZ)

1
572 [D(Fan, FT2) + D(Fa, FTa,)] |.



SUZUKI-TYPE FIXED POINT THEOREMS ... 21

Taking the limit as n — oo in (2.12) and using (2.10) and the continuity of D,
we get

D(z,FTx)

T 1
< — R
S gpmax {D(z, Fz),D(Fz,FTx), 2K(D(z, FTz)+ D(Fx, z))}

T 1 1
< _ _
S gpmax {D(z, Fz),D(Fz,FTx), 2KK(D(Z, Fz)+ D(Fz,FTz)) + 2KD(Fx, z)}

r
< 7 max {D(z, Fx),D(Fx, FTI)}
Hence, we have (2.9) .
For eachn > 1, putz = T~ 1q. Therefore,
T
D(FT"a, FT" " a) < ED(FT”’la,FT”a)

holds for each n € N where FT% = z. By induction, we have

D(FT"a, FT"a) < %D(z,FTa). 2.13)
Now we will prove that
D(FT"a,z) < D(FTa,z) (2.14)

holds for all n > 1 by induction. For n = 1 this relation is obvious. Suppose
that it holds for some n. If F'T"a = z, note that 2 = Fa and F' is one-to-one,
then T"a = a. It implies that FT"*'a = FTa and D(FT"'a,2) = D(FTa,z). If
FT"™a # z, then from (2.9), (2.13) and the induction hypothesis, we get

D(FT"'a,z) < %max{D(FT”a,z),D(FT”a,FT"“a)}

n

r r
< — P

< Kmax{D(FTa,z),KnD(z,FTa)}
< —D(FTa,z)

and that (2.14) is proved.
Now we will prove that a is a fixed point of 7. Suppose to the contrary that
Ta # a, that is, F'Ta # Fa or equivalently,

FTa # 2. (2.15)
We consider following two subcases.
Subcase 2.1. 0 < r < bg. That implies 6(r) < 1;2T
We will prove
D(FT"a, FTa) < %D(FTa,z) 2.16)

holds for all n > 1 by induction. For n = 1, (2.16) obvious and for n = 2, (2.16)
follows from (2.13). Suppose that (2.16) holds for some n > 2. Then we have

r
D(z,FTa) < K[D(z,FT"a) + D(FT"a,FTa)] < K[D(z, FT"a) + ?D(FT(Z, z)].

Hence

K
D(z,FTa) < TD(z,FT"a). 2.17)
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r
Since 0(r) < and by using (2.8), (2.13) and (2.17), we get

7.2
1—
0(r)D(FT"a, FT"*'a) < —— D(FT"a, FT"*'q)
T
1—r 1
< D(FT"a, FT""a)
/r’ﬂ
< e pr
< <& D(zFTa)
1 mn
< WD(Z’FT a)
< D(z,FT"a)
= D(Fa,FT"a).

Assumption (2.3) implies that

,
D(FTa, FT""a) < ?maX{D(Fa,FTna)’D(Fa,FTa),D(FT”a,FT"“a),

1
57 (D(Fa, FT™'a) + D(FT"a, FTa)) }

Using (2.13), (2.14) and the induction hypothesis, we obtain the last maximum is
r
equal to D(FTa,z). Thatis D(FTa, FT" a) < }D(FTCL, z) and (2.16) is proved
by induction.
From (2.15), we have F'T"a # z for each n € N. If F'T"™a = z for some n € N,

then from (2.16) we get D(z, FTa) = 0. It is a contradiction with (2.15). So
FT"a # z for each n € N. Hence, (2.9) and (2.13) imply that

D(FT"a,z) < %max{D(FT"a,z),D(FT"a,FT”+1a)} 2.18)

n

< —ma {D(FT"a z), —=—D( FTa)}
max .
K AT
Since D(FTa,z) < K[D(FTQ, FT"a)+ D(FT"a, Z)} it follows from (2.16) that

1 1-—
D(FT"a,z) > ED(FTa,z) — D(FTa,FT"a) > TTD(FTa,z).

Note that there exists n; € Nsuchthatl—r > r"foralln > n;and 0 <r < bg.
For n > n1, we have

n n
D(FT"a,z) > %D(FTa,z) > ~_D(FTa,?).
Using (2.18), we have
r ryn—nit+l
0< DFT"™a,2) € =D(FT"a,2) < -+ < (g) D(FT™a,z). (2.19)

Taking the limit as n — oo in (2.19), we get F'IT"a — z and let again n — oo

r
in (2.16), we get D(FTa,z) < ED(FTa7 z) that means D(FTa, z) = 0. Therefore,
FTa = z. It is a contradiction with (2.15).

1
Subcase 2.2. by < r < 1. That implies §(r) = K7 We will prove there exists
r

a subsequence {y,, } of {y,} such that
Q(T)D(Fxanrl? FTxanrl) = Q(T)D(ynj ) ynj+1) < D(yn],z) (2.20)



SUZUKI-TYPE FIXED POINT THEOREMS ... 23

holds for each 5 € N. If

1
K+r
hold for some n € N, then (2.7) we have

D(ynflvyn) < K[D(ynflaz)"_D(zvyn)]

1
D n—1y,IYn D n—1, diD ny In D ")
Yn—1,4n) > D(yn-1,2) and z=—D(yn, Yn+1) > Dy, 2)

< KL_H[D(yn—layn) + D(ymy71+1)]

T
< E[D(ywhyn) + ?D(yn—hyn)]
= D(Yn—1,Yn)-

It is impossible. Hence
9(T>D(yn,17 yn) < D(ynflv Z) or H(T)D(yna yn+1) < D(y’m Z)
holds for some n € N. In particular
Q(T)D(y%l*l? y277«) < D(anflv Z) or Q(T)D(y%’m y2n+1) < D(anv Z)

holds for all n € N. In other words there exists a subsequence {y,, } of {y,} that
satisfies (2.20) for each 5 € N. But the assumption (2.3) implies that

D(FT:U"J_H,FTQ) (2.21)

< . max {D(Fxnj_,_l, Fa), D(Fxy,; 41, FT2, 1), D(Fa, FTa),

= =

.
57 [D(Fay, 11, FTa) + D(Fa, FTa,, 1) }

Taking the limit as j — oo in (2.21), we obtain

D(z, FTa) < %.D(Fa, FTa) = %D(z,FTa).

It implies D(z, FTa) = 0, that is z = FTa. It is a contradiction with (2.15).

From two above subcases, we get T'a = a, that is a is a fixed point of 7.

Finally, we prove that a is a unique fixed point of 7. Indeed, if ¢ and b are two
fixed points of 7', then (2.9) implies that

D(Fa, Fb) = D(FTa, Fb) < %max {D(Fa, Fb), D(Fa, FTa)} = %D(Fa, Fb).

r
Since T < 1, we have D(Fa, Fb) = 0, that is Fla = Fb. Also since F' is one-to-one,
we get a = b.

(2). It is a direct consequence of (2.8).

(8). From (2.5) and (2.6), we have

D(FTz, FT?z) < %D(F:v, FTz). 2.22)

Note that the property (P) follows from (2.22) and Lemma 2.1. We need only prove
T and F have a unique common fixed point. Let a be the unique fixed point of 7T'.
Suppose to the contrary that Fa # a. Since F is one-to-one, F2a # Fa. Then

0(r)D(Fa, FTa) = 0 < D(Fa, F?a).
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It follows from (2.3) that

D(FTa, FTFa) = D(FTa, F?*Ta) = D(Fa, F?a) < %M(a, Fa)
where
M(a, Fa)
— max {D(Fa, F2a), D(Fa, FTa), D(Fa, F?Ta), %[B(Faq F2Ta) + D(Fa, FTa)] }
= D(Fa, F?a).
Therefore,

D(Fa, F2a) < %D(Fa,FQa) < D(Fa, Fa).

It is a contradiction. This proves that a is a unique common fixed point of 7T’
and F'. O

Remark 2.3. By choosing F' is the identity in Theorem 2.2, we get Theorem 1.1.
From Theorem 2.2, we get following corollaries.
Corollary 2.4. Let (X, D, K) be a complete metric-type space, let T, F : X — X

1
be two maps and let § = 0k : [0,1) — <K7+1’ 1} be defined by (2.2) and satisfy
the following conditions

(i) D is continuous in each variable.
(i) There exists r € [0,1) such that for eachz,y € X,

0(r)D(Fx, FTz) < D(Fz, Fy) implies D(FTz, FTy) < %D(Fg:, Fy). (2.23)

(iii) F' is one-to-one, continuous and sequentially convergent.
Then we have
(i) T has a unique fixed point z € X.
(ii) For eachx € X, the sequence { FT"z} converges to Fz.
(iii) If TF = FT then T has the property (P) and F, T have a unique common

fixed point.
Corollary 2.5. Let (X, D, K) be a complete metric-type space, let T, F : X — X

be two maps and let § = 0k : [0,1) — ( be defined by (2.2) and satisfy

1
K+1 1}
the following conditions

(i) D is continuous in each variable.
(i) There exists r € [0,1) such that for each z,y € X,

O(r)D(Fz, FTx) < D(Fx, Fy)

implies D(FTz, FTy) < %max {D(Fx, FTx), D(Fy, FTy)}. (2.24)

(iii) F' is one-to-one, continuous and sequentially convergent.
Then we have
(i) T has a unique fixed point z € X.

(ii) Foreachx € X, the sequence {FT"z} converges to Fz.
(iii) If TF = FT then T has the property (P) and F', T have a unique common

fixed point.
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Corollary 2.6. Let (X, D, K) be a complete metric-type space, let T, F : X — X

be two maps and let § = Ok : [0,1) — (

the following conditions

1
" 1] be defined by (2.2) and satisfy

(i) D is continuous in each variable.
(i) There exists r € [0,1) such that for each z,y € X,

O0(r)D(Fz, FTx) < D(Fx, Fy)

r
implies D(FTx, FTy) < ﬁ[D(Fx, FTy) + D(Fy, FTz)]. (2.25)

(iii) F' is one-to-one, continuous and sequentially convergent.
Then we have
(i) T has a unique fixed point z € X.
(i) For eachx € X, the sequence {FT"x} converges to Fz.
(iii) If TF = FT then T has the property (P) and F, T have a unique common
fixed point.

Remark 2.7. Corollary 2.4 is a generalization of [2, Corollary 1], Corollary 2.5
is a generalization of [2, Corollary 2] and Corollary 2.6 is a generalization of [2,
Corollary 3].

The second main result of the paper is as follows.

Theorem 2.8. Let (X, D, K) be a metric-type space where D is continuous and let
T,F: X — X be two maps satisfying the conditions

(i) Forallz,y € X and x # v,

1 1
mD(Fx, FTzx) < D(Fx, Fy) implies D(FTx, FTy) < ED(Fx, Fy). (2.26)
(i) F(X) is compact.
(iii) F' is one-to-one, continuous and sequentially convergent.
Then we have

(i) T has a unique fixed point in X .
() IfTF = FT then F, T have a unique common fixed point.

Proof. (1). First, denote 8 = inf{D(Fx,FTx) : x € X} and choose a sequence
{z,} in X such that D(Fz,, FTz,) — (. Since F(X) is compact, so there exist
Fv,Fw € F(X) such that Fz,, — Fv and FTz, — Fw. Since F is continuous,
one-to-one and sequentially convergent, we get x,, — v and Tz,, — w. Note that
the continuity of D implies

lim D(Fx,, Fw) = lim D(Fv, Fw) = lim D(Fx,, FTxz,) = (.

We will prove 8 = 0. Suppose to the contrary that § > 0. Then there exists ng € N
such that for all n > ng, we have
2+ K 2+ K

mﬂ < D(Fzy, Fw) and D(Fz,, FTz,) <

3.

Then

T KD(Fxm FTx,) < D(Fz,, Fw) and the assumption (2.26) implies that

1
D(FTx,, FTw) < ?D(Fa:n,Fw). (2.27)
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1
Taking the limit as n — oo in (2.27), we obtain D(Fw, FTw) < ?ﬂ.

If K > 1, then D(Fw, FTw) < (. It is impossible by the definition of /.
If K =1, then D(Fw, FTw) = (§ and

It follows from (2.26) that

1
D(FTw, FT?*w) < ?D(Fw, FTw) = 3.

It is also impossible by the definition of 3.

Hence, in all cases we obtain a contradiction and it follows that 3 = 0 and so
Fv = Fw. Since F' is one-to-one, we have v = w.

Now we prove that 7" has a fixed point. Suppose to the contrary that Tz # z for
all z € X. Since F is one-to-one, we have F'T'z # Fz for all z € X. In particular,
we get

0<

T KD(Fxn,FTxn) < D(Fay, FTx,).

1
It follows from (2.26) that D(FTz,,, FT?z,) < ?D(F:vn, FTx,). Therefore,

D(Fv,FT?z,) < K[D(Fv,FTz,)+ D(FTx,, FT?z,)] (2.28)
< KD(Fv,FTz,)+ D(Fz,, FTz,).

Taking the limit as n — oo in (2.28), we get D(Fv, FT?z,,) — 0, thatis, FT?z,, — Fv.
Suppose that

>
T KD(Fxn,FTxn) > D(Fx,, Fv)

and

1
2
- >
1 D(FTl'n, FT xn) D(FT{En, FU)

both hold for some n € N. Then

D(Fz,,FTz,) < K[D(Fz,,Fv)+ D(FTz,,Fv)]
K
< 0 2
< 3 +K[D(Fxn,FT:En) + D(FTx,,FT xn)]
1
—— | D(Fx,, FT —.D(Fz,, FT
< 1+K[ (Fap, FTwn) + 22.D(Fap, zn)]

= D(Fz,, FTz,).
That is impossible. Thus, for each n € N, either

T KD(Fxn,FTxn) < D(Fxy, Fv)

or
1

o 2

T KD(FT:Bn, FT*z,) < D(FTx,, Fv)
holds. It follows from (2.26) that, for each n € N, either

1
D(FTx,, FTv) < ?D(Fmev) (2.29)

or

1
D(FT?z,, FTv) < ?D(FT:E”,FU) (2.30)



SUZUKI-TYPE FIXED POINT THEOREMS ... 27

holds. If (2.29) holds only for finitely many n € N, then (2.32) holds for infinitely
many n € N. Thus, there exists a sequence {n;} such that

1
D(FT?z,,,FTv) < ?D(FTxnk,Fv) (2.31)

holds for each k£ € N. If (2.29) holds for infinitely many n € N, then there exists a
sequence {n, } such that

1
D(FTxy,;, FTv) < ED(FJ?,Lj,FU) (2.32)

holds for each j € N.

In both cases, taking the limit as k¥ — oo in (2.31) or j — o in (2.32), we obtain
D(Fv, FTv) =0, that is, Fv = FTw. Since F is one-to-one, we get v = T'v. This is
a contradiction with the assumption that 7" has no any fixed point.

Finally, we prove the uniqueness of the fixed point. Suppose to the contrary that
Yy, z are two fixed points of T" and z # y. Then Fz = FTz and Fy # Fz. Therefore,

1
and (2.26) implies that

1 1
D(FTz FTy) < 22D(Fz,Fy) = = D(FTz, FTy).

This is impossible since K > 1. Thus 7" has a unique fixed point in X.
(2). Let v be the unique fixed point of 7. Suppose to the contrary that F'v # v.
Since F' is one-to-one, F'2v # Fv. Then

WD(FU,FTU) =0 < D(Fv, F?v).
It follows from (2.26) that

1
D(FTv, FTFv) = D(FTv, F*Tv) = D(Fv, F?v) < ?D(FU, F%v) < D(Fov, F?v).
It is a contradiction. This proves that v is a unique common fixed point of T'
and F. (]

The following example shows that Theorem 2.2 is a proper generalization of
Theorem 1.1.

Example 2.9. Let X = [0, +00), let D be the usual metric on R, thatis K = 1, and

let T, F' be defined by
2

T
Ter=——Fr=¢e"-1
z+1
for all z € X. We have
x2(2z + 3
D(Ta,T2) = S22 F3)
2z +1)(z+1)
D(z,2z) = =z
T
D(z, T =
(2, Tx) r+1
2x
D(2x,T2z) =
20+ 1
2% —x
D(x,T2z) = ‘

2¢ +1
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D(2x,Tx) = M
z+1
Let the condition (1.2) hold. Since
T T
0(r).D(z,Tx) = H(T)z 1 < P <z = D(z,2z)

for all z € X, then
D(Tz,T2z) < rM(x,2x)

where

M( 9 )_ { T 2z 1(‘23:2—33 +x2+2m)}<x2+2x
B G I A\ IO g | c+1
Then we have

2?(2x + 3) z? + 2

e+ )+ 2+l

that is
x(2x + 3) x+2
Qe+ D)@+l z+1
for all z € X. Taking the limit as z — +o00, we get r > 1. It is a contradiction. This
proves that Theorem 1.1 is not applicable to 7.
On the other hand, we have

D(FTxz,FTy) =
D(Fz,Fy) = |e* —¢Y|

We consider two following cases.

1
Case 1. x > y. Then D(FTz, FTy) < §D(Fx, Fy) is equivalent to

2

2

2
x= v
2e=+1 — e < 2evFT — Y,

22
Now we shall prove that ¢(z) = 2e*+1 — e® is decreasing on [0,+00). Indeed,
we have

2?2 +20 .
(2) = e (2——se —1).
@)= (@ +1)2°
Note that t(z) 0”2 2o | cansh W () = 472 | rplies that
= TF1 — i — aTiI It .
ote a xr me satisiies X (§] (x+1)4 1mplies al
max ¥ (z) = 1p(v/2) < 0.
[0,400)

Therefore, ¢'(x) < 0 on [0, +00). This proves that ¢(x) is decreasing. Then we have
1

D(FTa,FTy) < ;D(Fx, Fy) (2.33)

1

for all z,y € X. This proves that (2.23) holds with r = >

1
Case 2. ¢ < y. Then D(FTz, FTy) < §D(Fx, Fy) is equivalent to
y2 22
2evtT —e¥ < 2ex+1 — ",

1
As the same as Case 1, we also get that (2.23) holds with r = 5
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1
By two above cases, we see that (2.23) holds with r = 5 Note that other
conditions in Corollary 2.4 are also satisfied, then Corollary 2.4 is applicable to T’
and F'. We see that z = 0 is the unique fixed point of 7.

The following example shows that Corollary 2.4 is a proper generalization of [2,
Corollary 1].

Example 2.10. For X and F,T as in Example 2.9, we have

2?(2x + 3)
DTz, T2x) = —————+——, D(z,22) = .
( ) Qz+ )z +1) (z,22)
222z + 3)
If the condition in [2, Corollary 1] holds, then < r.z, that is

2z + 1) (z + 1)

x(2z + 3)
—<r (2.34)
2z 4+1)(x+1)
for all z € X. Taking the limit as ¢ — +o00 in (2.34), we get r > 1. It is a
contradiction. This proves that [2, Corollary 1] is not applicable to 7. As in
Example 2.9, Corollary 2.4 is applicable to F' and 7. Note that x = 0 is the unique
fixed point of T'.
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ABSTRACT. In this paper, we study the existence of positive periodic solutions of the non-
linear neutral difference equation with variable delay

z(n+1)=a@)z(n)+Ag(nz(n-70))+f(nzMm—7(n).

The main tool employed here is the Krasnoselskii’s hybrid fixed point theorem dealing with
a sum of two mappings, one is a contraction and the other is completely continuous. The
results obtained here generalize the work of Raffoul and Yankson [7].

KEYWORDS : Positive periodic solutions, nonlinear neutral difference equations, fixed point
theorem.

AMS Subject Classification: 39A10, 39A12, 39A23.

1. INTRODUCTION

Due to their importance in numerous applications, for example, physics, popu-
lation dynamics, industrial robotics, and other areas, many authors are studying
the existence, uniqueness, stability and positivity of solutions for delay differential
and difference equations, see the references in this article and references therein.

In this paper, we are interested in the analysis of qualitative theory of positive pe-
riodic solutions of delay difference equations. Motivated by the papers [1]-[5],[7],[8]
and the references therein, we concentrate on the existence of positive periodic
solutions for the nonlinear neutral difference equation with variable delay

z(n+1)=a(n)z(n)+Agn,x(n—7n)))+ f(n,x(n—-7(n))), (1.1)
where
g, f:ZxR—R,

with Z is the set of integers and R is the set of real numbers. Throughout this
paper A denotes the forward difference operator Az (n) = z (n + 1) — z (n) for any
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sequence {z (n), n € Z}. Also, we define the operator E by Fx (n) = z(n+1).
For more on the calculus of difference equations, we refer the reader to [6].

The purpose of this paper is to use Krasnoselskii’s fixed point theorem to show
the existence of positive periodic solutions for equation (1.1). To apply Krasnose-
laskii’s fixed point theorem we need to construct two mappings, one is a contrac-
tion and the other is completely continuous. In the case g (n,x) = cz, Raffoul
and Yankson in [7] to show that (1.1) has a positive periodic solutions by using
Krasnoselskii’s fixed point theorem.

The organization of this paper is as follows. In Section 2, we present the inversion
of difference equation (1.1) and Krasnoselskii’s fixed point theorem. For details on
Krasnoselskii’s theorem we refer the reader to [9]. In Section 3, we present our main
results on existence of positive periodic solutions of (1.1). The results presented in
this paper generalize the main results in [7].

2. PRELIMINARIES

Let T be an integer such that T > 1. Define Pr = {¢ € C(Z,R) : o (n+T) =
¢ (n)} where C (Z,R) is the space of all real valued functions. Then (Pr, ||.||) is a
Banach space with the maximum norm
lz]l= sup |z (n)].
n€l0,7—1])NZ
Since we are searching for the existence of periodic solutions for equation (1.1), it
is natural to assume that

an+T)=an), 7r(n+T)=171(n), 2.1)
with 7 being scalar sequence and 7 (n) > 7" > 0. Also, we assume
0<a(n)<l. (2.2)

We also assume that the functions ¢ (n,z) and f (n,z) are continuous in z and
periodic in n with period 7', that is,

gn+T,x)=g(n,x), f(n+T,z)=f(n,x). (2.3)
The following lemma is fundamental to our results.

Lemma 2.1. Suppose (2.1)-(2.3) hold. If x € Pr, then x is a solution of equation
(1.1) if and only if

z(t) =g (nz(n—r1(n)))
n+T—1

+ Y G lf (we(u—7 )~ (1-a()gwaelu—r7w))], @4

where

G (n,u) = (2.5)

sS=n

Proof. We consider two cases, n > 1 and n < 0. Let x € Pr be a solution of (1.1).
For n > 1 equation (1.1) is equivalent to

A [w (n) 1:[ a”! (8)] =[Lg(n.a(n—7m)+ f(na(n—7 @) [Ta" (s).

(2.6)
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By summing (2.6) from n ton + T — 1, we obtain

n+T-—1 u—1
Z A [x (u) H a! (s)]
e }
= > [Bgwzw—7@)+f(wzw—7w))][[a" ().
u=n s=0

As a consequence, we arrive at

n+T—1 n—1
x(n+T) H at(s) —x(n) Ha_l (s)
s=0 s=0
n+T-1 u
= > [Bgwau—7@)+ f(wz(w—7w)][[a" ().
u=n s=0
Since x (n + T') = z (n), we obtain
n+T-—1 n—1
IT ats-T[a"
s=0 s=0
n+T-—1 u
= > [Bgwalw—T@)+fwz@-—1@)][Jat(s). @7
u=n s=0
Rewrite
n+T-1 u
Y. Agwa(uw—7@) [Ta (5)
unJrT 1 u—1 =

ZE

Performing a summation by parts on the on the above equation, we get

Ha 1Agu;ﬂ(u7(u)))

n+T-—1

S Agluew—7w) [[a(s)
u=n s=0

n+T—1 n—1
=g,z (n—7(n))) [ II ' -J]a" (s)}
n+T-—1 = u—1 =
- Z (u—1(u)) A [H a! (s)]
n+T1T—1 = n—1
=gz (n—r7(n))) [ IIT et -J]a" (3)1
n+T1T-—1 = Z_O
- Z (w—r@)[I—a@][[a"(s). 2.8)
s=0

Substituting (2.8) into (2.7), we obtain

n+1T—1 n—1 ‘|
s=0

(n) [ I[[ a'e&-ITa"
s=0
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n+T—1 n—1
=gman—7m))| [I « (- J[a" (s
s=0 s=0
n+T-1 u
= > glwzw—r@)[l-a@][Ja" (s
u=n s=0
n+T-—1 u
+ > flualw—r@)[[a" ().
u=n s=0
n+T-1 n—1
Dividing both sides of the above equationby [[ a~!(s)— ] a~!(s), we obtain
s=0 s=0

(2.4).
Now for n < 0, equation (1.1) is equivalent to

A

0 0
z(n) [[a™ (8)] =[8g(n.az(n—7m))+ f(nam—7m)] [] a7 ().

s=n—+1
Summing the above expression from n to n + T — 1, we obtain (2.4) by a similar
argument. This completes the proof. g

To simplify notation, we let
m=min{G (n,u) :n >0, u<T} =G (n,n) >0, 2.9
and
M =max{G (n,u):n>0, u<T}=G(n,n+T—-1)=G(0,T—1) > 0. (2.10)
It is easy to see that for all n,u € Z, we have
Gn+T,u+T)=G(n,u). 2.11)

Lastly in this section, we state Krasnoselskii’s fixed point theorem which enables
us to prove the existence of positive periodic solutions to (1.1). For its proof we refer
the reader to [9].

Theorem 2.1 (Krasnoselskii). LetDD be a closed convex nonempty subset of a Banach
space (B, ||.||) . Suppose that A and B map D into B such that

(i) x,y € D, implies Az + By € D,

(i7) A is completely continuous,

(#i1) B is a contraction mapping.
Then there exists z € D with z = Az + Bz.

3. EXISTENCE OF POSITIVE PERIODIC SOLUTIONS

To apply Theorem 2.1, we need to define a Banach space B, a closed convex
subset D of B and construct two mappings, one is a contraction and the other is
compact. So, we let (B, ||.||) = (Pr,||.||) and D = {p € B: L < ¢ < K}, where L is
non-negative constant and K is positive constant. We express equation (2.4) as

¢ (n) = (Be) (n) + (Ap) (n) :== (Hp) (n),
where A, 5 : D — B are defined by
n+T—1
(Ap)(n) = > Gmu)[f (up(u—7(w)) = (1—a(w)g(u,e(—Tw),
(3.1)

and

(Bp) (n) = g (n,¢ (n =1 (n))). (3.2)
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In this section we obtain the existence of a positive periodic solution of (1.1) by
considering the two cases; g(n,z) > 0and g(n,z) < Oforalln € Z, x € D. We
assume that function g (n, ) is locally Lipschitz continuous in z. That is, there
exists a positive constant k such that

lg(n,z) —g(n,y)| <klxz—y|, foralln e 0,7 —1]NZ, z,y € D. (3.3)

In the case g (n,x) > 0, we assume that there exist a non-negative constant k; and
positive constant ko such that

kiz < g(n,z) < kox, foralln € [0,T —1]NZ, z € D, (3.4)
ko < 1, (3.5
andforalln € [0, T —1]NZ,z €D
L(1—k) K (1— ko)

< fna)—[1-a(m)]g(n,2) < (5.6)

where m and M are defined by (2.9) and (2.10), respectively.

MT

Lemma 3.1. Suppose that the conditions (2.1)-(2.3) and (3.4)-(3.6) hold. Then A :
D — B is completely continuous.

Proof. We first show that (Ag) (n + 1) = (Ay) (n).
Let ¢ € D. Then using (3.1) we arrive at
(Ap) (n+T)

n+27T—-1

= Y G+Tu)lf(uplu—7w))—1-a)guelu—r7w)).

u=n+T
Let j = u — T, then
(Ag) (n+T)

n+T-—1
= Y G+Tj+Df(G+T0(i+T -7 +T))
j=n
—(1=a(@G+T)g(G+T0((+T -7 +1))
n+T—1
Y G Geli—70))~A—al) gl eli—70))
j=n
= (Ap) (1),
by (2.1), (2.3) and (2.11).
To see that A (D) is uniformly bounded, we let n € [0, — 1] N Z and for ¢ € D,
we have by (3.6) that

[(A) (n)]|
n+T-—1
<| Y G lf (wp(u—7 () = (1—a(w)g(ue(w—T(w)
K(1—k)

From the estimation of |(Agp) (n)]| it follows that
[Agll < K (1 —ka).
This shows that A (D) is uniformly bounded.
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Next, we show that A maps bounded subsets into compact sets. As A (D)
is uniformly bounded in R”, then A (D) is contained in a compact subset of B.
Therefore A is completely continuous. This completes the proof. O

Lemma 3.2. Suppose that (3.3) holds. If B is given by (3.2) with

k<1, (3.7)

then B : D — B is a contraction.

Proof. Let B be defined by (3.2). Obviously, (By) (n+T) = (By) (n). So, for any
v, € D, we have

[(Be) (n) = (By) (n)| < lg (n,¢0 (n =7 (n))) = g (n,¢ (n—7(n)))|
<klle—vl-
Then ||Bp — By|| < k|| —v||. Thus B : D — B is a contraction by (3.7). O

Theorem 3.1. Suppose (2.1)-(2.3) and (3.3)-(3.7) hold. Then equation (1.1) has a
positive T-periodic solution x in the subset D.

Proof. By Lemma 3.1, the operator .4 : D — B is completely continuous. Also, from
Lemma 3.2, the operator 3 : D — B is a contraction. Moreover, if ¢, ¢ € D, we see
that

(BY) (n) + (Ap) (n)
=g(n, ¢ (n—7(n)))
n+T-—1

+ ) G [f (ue(u—7(w) = (1-a(u)g(upu—r7())

n+T-—1
SkeK+M Y [f (up (w7 (W) = (1—a(u)g (ue(u—r7(w))

K(1— ko)

=K.
MT

< koK + MT

On the other hand,

(By) (n) + (Ap) (n)
=g, ¢ (n—7(n))
n+7T-1
+ > Gnu)[f (e (u—7 () = (1= a(u)g(up(u—T(u))

n+1T-1

>kil+m Yy [f (up(u—7 (W)~ (1 —a(u)g(ue(u—r7(w))

u=n

L(1— k)
mT

This shows that By + Ay € D. Clearly, all the hypotheses of the Krasnoselskii

theorem are satisfied. Thus there exists a fixed point € D such that z = Ax + Bzx.
By Lemma 2.1 this fixed point is a solution of (1.1) and the proof is complete. [J

> k1L +mT =L

Remark 3.3. When g (n7 :r) = cx, Theorem 3.1 reduces to Theorem 3.2 of [7].
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In the case g (n,z) < 0, we substitute conditions (3.4)-(3.6) with the following
conditions respectively. We assume that there exist a negative constant k3 and a
non-positive constant k4 such that

ksx < g(n,z) < kg, foralln € [0,T —1]NZ, z € D, (8.8
7]63 < 1, (8.9)
and foralln € 0,7 —1|NZ,z €D
L — k3K K — k4L
— < — |1 — < —_ .
BB < fna) - a@g ey < TR (3.10

Theorem 3.2. Suppose (2.1)-(2.3), (3.3) and (3.7)-(3.10) hold. Then equation (1.1)
has a positive T'-periodic solution x in the subset D.

The proof follows along the lines of Theorem 3.1, and hence we omit it.
Remark 3.4. When g (n,x) = cx, Theorem 3.2 reduces to Theorem 3.3 of [7].
Example 3.5. Consider the following nonlinear neutral difference equation

z(n+1l)=am)z(n)+Ag(n,xz(n—71(n)))+ f(n,xz(n—1(n))), (3.11)
where
T=4,7(n)=5, a(n)= é, g (n,x) =0.8sin (x),

and

1 1

- L 06dsi 024.
() = 5055 77 5 0,03 0-64sin (@) +0

s
Then Equation (3.11) has a positive 4-periodic solution x satisfying 0.004 < z < 5"

To see this, we have L = 0.004, K = g A simple calculation yields

5 225 2
k—O.B,m—@, M—@, kl—;, k2—08

Define the set D = {<p € P;:0.004 <¢p(n)< g, n € |0, 3] DZ}. Then for z €
[0.0047 g} we have

1 1
— 11— = —— 1 0.024
fn,z) —[1-a(n)]g(n,z) 00022 1003+
K (1—ks)
<0.058 < 0.078 » ————=.
= < MT
On the other hand,
1 1
— 11— = —— 1 0.024
f(n,z) =1 —a(n)]g(nz) 00022 +0.03 T
> 0.024 > 0.016 ~ 20— F1).
mT

By Theorems 3.1, Equation (3.11) has a positive 4-periodic solution x such that
0.004 < 2 < g

Acknowledgement. The authors would like to thank the anonymous referee for
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ABSTRACT. In 2005, Ben-El-Mechaiekh, Chebbi, and Florenzano [1] obtained a general-
ization of Ky Fan’s 1984 KKM theorem on the intersection of a family of closed sets on
non-compact convex sets in a topological vector space. They also extended the Fan-Browder
fixed point theorem to multimaps on non-compact convex sets. In 2011, Chebbi, Gourdel,
and Hammami [5] introduced a generalized coercivity type condition for multimaps defined
on topological spaces endowed with a generalized convex structure and extended Fan’s KKM
theorem. In this paper, we show that better forms of theorems in [1, 3-5] can be deduced
from a KKM theorem on abstract convex spaces in Park’s sense [13-17].

KEYWORDS: KKM theorem; Fan’s 1961 KKM lemma; 1984 KKM theorem; Fan-Browder
fixed point theorem; Abstract convex space; (partial) KKM principle; (partial) KKM space.
AMS Subject Classification: 47H04 47H10 49J27 49J35 49J53 54H25 55M20 90C47
91B50.

1. INTRODUCTION

One of the earliest equivalent formulations of the Brouwer fixed point theorem of
1912 is the theorem of Knaster, Kuratowski, and Mazurkiewicz (the KKM theorem
for short) of 1929 [10] on the intersection of a family of closed sets. Actually, the
KKM theorem was concerned with a particular type of multimaps, later called KKM
maps by Dugundji and Granas [6]. The KKM theory (first called by the author in
1992; see [12, 15]) is the study of applications of various equivalent formulations
of the KKM theorem and their generalizations.

From 1961 Ky Fan showed that the KKM theorem provides the foundation for
many of the modern essential results in diverse areas of mathematical sciences.
Actually, a milestone on the history of the KKM theory was erected by Fan in 1961
[7]. His 1961 KKM Lemma (or the Fan-KKM theorem or the KKMF principle [1]) ex-
tended the KKM theorem to arbitrary topological vector spaces and was applied to
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various problems in his subsequent papers. Moreover, his lemma was extended in
1979 and 1984 [8, 9] to the 1984 KKM theorem with a new coercivity (or compact-
ness) condition for noncompact convex sets with new applications; see [12, 15].

In 2005, Ben-El-Mechaiekh, Chebbi, and Florenzano [1] obtained a generaliza-
tion of the 1984 KKM theorem for KKM maps admitting a coercing family, and gave
several deep examples of the family related to an exceptional family, an escaping se-
quence, an attracting trajectory, and others. They also extended the Fan-Browder
fixed point theorem to multimaps on non-compact convex sets. Their generaliza-
tions of the KKM theorem is applied by Chebbi to some minimax inequality and
equilibria in [3] and to some quasi-variational inequalities in [4]. Moreover, Chebbi,
Gourdel, and Hammami in 2011 [5] introduced a generalized coercivity type condi-
tion for multimaps defined on topological spaces endowed with a generalized convex
structure and Fan’s KKM lemma.

Since 2006, the present author initiated the KKM theory on abstract convex
spaces and obtained very general forms of KKM type theorems in [18, 19]. More-
over, in a recent paper [2 1], we introduced several generalizations of the 1984 KKM
theorem and some known direct applications in order to reveal the close relation-
ship among such generalizations. As a continuation, in the present paper, we show
that some better forms of the KKM theorem, the fixed point theorem, and other re-
sults in [1, 3-5] can be deduced from a KKM theorem on abstract convex spaces in
the sense of the author [13-23].

In Section 2 of this paper, we introduce the recent concepts of abstract convex
spaces and partial KKM spaces. We also introduce one of the recent versions of
general KKM type theorems in our previous works [18-23]. Section 3 is devoted
to generalize the coercivity type conditions in [1] and [5]. In Sections 4 and 5, we
show that better forms of main theorems in these two papers [1, 5] can be deduced
from a KKM theorem on abstract convex spaces in the sense of [13-23]. Finally,
Section 6 deals with improvements of results of [3, 4].

2. ABSTRACT CONVEX SPACES

Since 2006 we have introduced the concepts of abstract convex spaces, KKM
spaces, and partial KKM spaces; see our recent works [17-22] and the references
therein.

Definition 2.1. An abstract convex space (E, D;T') consists of a topological space
E, a nonempty set D, and a multimap I : (D) — E with nonempty values I'4 :=
I'(A) for A € (D), where (D) is the set of all nonempty finite subsets of D.

For any D’ C D, the I'-convex hull of D’ is denoted and defined by
corD’ :=| J{Ta| A€ (D)} CE.

A subset X of F is called a I'-convex subset of (F, D;T') relative to D’ if, for any
N € (D), we have 'y C X, that is, corD’ C X.
Incase E = D, let (E;T") := (E,E;T).

Definition 2.2. Let (F, D;I') be an abstract convex space and Z a topological
space. For a multimap F' : F —o Z with nonempty values, if a multimap G : D — Z
satisfies
F(Ta)CG(A):= )Gy forall Ae (D),
yeA
then G is called a KKM map with respect to F'. A KKM map G : D — FE is a KKM
map with respect to the identity map 1.
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A multimap F' : F — Z is called a R€-map [resp., a RO-map] if, for any
closed-valued [resp., open-valued] KKM map G : D — Z with respect to F, the
family {G(y)}yep has the finite intersection property. In this case, we denote
F € R¢€(FE, D, Z) [resp., F' € RO(E, D, Z)1.

Some remarks and examples on R¢-maps and £-maps can be seen in [13, 14].
In this paper, we need only the fact that any continuous function s : £ — Z
belongs to RC(E, D, 7).

Definition 2.3. The partial KKM principle for an abstract convex space (E, D;T') is
the statement 15 € RE(E, D, E); that is, for any closed-valued KKM map G : D —o
E, the family {G(y)},ep has the finite intersection property. The KKM principle
is the statement 1y € RC(F, D, F) N AO(E, D, E); that is, the same property also
holds for any open-valued KKM map.

An abstract convex space is called a (partial) KKM space if it satisfies the (partial)
KKM principle, respectively.

Example 2.4. The following are typical examples of KKM spaces. Others can be
seen in [15-17] and the references therein.

(1) A conwex space (X, D) = (X, D;T) is a triple where X is a subset of a vector
space, D C X such that coD C X, and each I'4 is the convex hull of A € (D)
equipped with the Euclidean topology. This concept generalizes the one due to
Lassonde [11] for X = D.

(2) A generalized convex space or a G-convex space (X, D;T') is an abstract con-
vex space such that for each A € (D) with the cardinality |A| = n+ 1, there exists a
continuous function ¢4 : A,, — I'(A) such that J € (A) implies ¢4 (A ;) C T'(J).

Here, A, is the standard n-simplex with vertices {e;}?_,, and A the face of A,
corresponding to J € (A).

When X = D, a G-convex space is called an L-space; see [5].

(3) A space having a family {¢.4} ac(p) or simply a ¢ 4-space
(X, D;{¢a}tacp))

consists of a topological space X, a nonempty set D, and a family of continuous
functions ¢4 : A, — X (that is, singular n-simplices) for A € (D) with the
cardinality |A| = n + 1.

A subset C of X is said to be ¢ 4-convex with respect to a subset D’ C D if for
each B € (D’'), we have Im ¢p := ¢p(A|p-1) C C.

For a ¢ 4-space (X, D;{¢4}), the corresponding abstract convex space (X, D;T")
with T4 := ¢4 (A,) for A € (D) with |A| = n + 1 is a KKM space. This KKM space
may not be G-convex.

We have the following diagram for triples (E, D;T'):

Simplex = Convex subset of a t.v.s. = Convex space = H-space
—> G-convex space —> ¢ 4-space —> KKM space
—> Partial KKM space = Abstract convex space.

Consider the following related four conditions for a multimap G : D — Z from
a set D into a topological space Z:

(a) myeD G(y) # 0 implies ﬂyGD G(y) # 0.
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® Nyep GW) =Nyep G(y) (G is intersectionally closed-valued).

© Nyep Gy) = Nyep Gy) (G is transfer closed-valued).
(d) G is closed-valued.

From the definition of A€-maps, we have a whole intersection property of the Fan
type under certain “coercivity" conditions. The following is given in [18, 19, 21-23]:

Theorem 2.5. Let (E, D;I") be an abstract convex space, Z a topological space,
FeRC(E,D,Z), and G : D — Z a map such that
(1) G is a KKM map w.r.t. F'; and
(2) there exists a nonempty compact subset K of Z such that either
) K > ({G(y) |y € M} for some M € (D); or
(i) for each N € (D), there exists a I'-convex subset Ly of E relative to some
D’ C D suchthat N C D', F(Ly) is compact, and

K 5 F(Ly) n({CW) |y € D'Y.

Then we have
FE)n K n({(G(y) |y € D} # 0.
Furthermore,

() if G is transfer closed-valued, then F(E) N K N({G(y) | y € D} # 0; and
(B) if G is intersectionally closed-valued, then (\{G(y) | y € D} # 0.

Remark 2.6. 1. Taking K instead of K, we may assume K is closed and the
closure notations in (i) and (ii) can be erased.

2. In a recent work [23], we showed that a particular form of Theorem 2.5 for
F' = 1g unifies several important KKM type theorems appeared in history.

3. GENERALIZATIONS OF VARIOUS COERCING FAMILIES

In this section, we obtain generalizations of coercivity conditions considered in
[1] and [5].

Let us begin with the following particular form of the condition (ii) in Theorem
2.5with sG: D —o Z instead of G: D —o Z:

(I) Let (E, D;T') be an abstract convex space, G : D — E a multimap, Z a topolog-
ical space, and s : E — Z a continuous map such that

(C) there exists a nonempty compact subset K of Z such that, for each N € (D),
there exists a compact I'-convex subset Ly of F relative to some D’ C D such that
N c D' and

s(Ly)n () sG(y) C K.
y€eD’

Note that s € R€(E, D, Z).

Under the situation of (I), we have the following:

Proposition 3.1. If (E, D;T) is a partial KKM space, then so is the abstract convex
space (Z, D; sT"), where sT" : (D) — Z.

Proof. Let G’ : D —o Z be a closed-valued KKM map, that is, for any A € (D),
sT'(A) € G'(A) or T(A) C (s7'G')(A). Then s 'G’ : D — E is a closed-valued
KKM map on the partial KKM space (E, D;T). Hence {s71G’(a)}.ep has the finite
intersection property and so does the family {G’(a)}qep- O
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Note that the proof of Proposition 3.1 also hods for open-valued KKM maps and
for KKM spaces.

Proposition 3.2. The set s(Ly) is a compact sI'-convex subset of (Z, D; sT').

Proof. Since Ly is compact and s is continuous, s(Ly) is compact. Since Ly is
I'-convex relative to some D’ C D such that N C D/, for any A € (D’), we have
I'(A) C Ly and hence sI'(N) C s(Ly). Therefore, s(Ly) is sT'-convex relative to
D' c D. a

In 2011, Chebbi et al. [5] introduced the notion of coercing family in L-spaces
for a given map as follows:

(I1) Let D be an arbitrary set in an L-space (F,T'), Z a topological space, and
s: E — Z a continuous map. A family {(C,, K)}.cg is said to be L-coercing for
amap F': D — Z with respect to s if
(i) K is a compact subset of Z;
(ii) for each N € (D), there exists a compact L-convex set Ly in E containing N
such that
rely = C,NDCLynND;

(ii) {z € E | s(x) € ﬂyECzﬂZ F(y)} c s7H(K).
Proposition 3.3. Definition (I) implies (I).

Proof. Under the situation of (II), note that (E, D;T") is a G-convex space and hence
a (partial) KKM space. Let G := s"!F : D —o E and, for any N € (D), we have
a compact ['-convex subset Ly of E containing N. Choose an z € Ly and let
D'=(C,ND)UN C Ly N D by (ii) (and Remark 1 in [3]). Then Ly is I'-convex
relative to D’ C D containing N. Moreover, by (iii),

x € ﬂ G(y) = ﬂ s F(y) € sTHK).

yeD’ yeC,ND
Hence
s(xz) € s(Ly)N ﬂ sG(y) C K.
yeD’
Therefore (I) holds. O

Motivated by [1], we define the following:

(III) Let (E, D;T') be an abstract convex space and Z a topological space. We say
that a map G : D — Z has a coercing family {(D;, K;) }icy if and only if

(1) for each ¢ € I, K; is a compact subset of Z and D; C D such that, for each
N € (D), there exist a compact subset L¥; of F that is I'-convex relative to D; U N;
(2) for each i € I, there exists k € I with [ F(y) C K;.

This definition improves the following coercivity in the sense of Ben-El-Mechaiekh,
Chebbi, and Florenzano in [1];

yEDy,

(IV) [1] Consider a subset X of a Hausdorft topological vector space and a topological
space Z. A family {(D;, K;)};cr of pairs of sets is said to be coercing for a map
F: X —o Z if and only if:

(i) for each ¢ € I, D; is contained in a compact convex subset of X, and K is a
compact subset of Z;
(ii) for each 4, j € I, there exists k£ € I such that D; UD; C Dy;

(ii) for each i € I, there exists k € [ with [ .p F(2) C K;.
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If I is a singleton, the family is called a single coercing family.

Remark 3.4. In [1], it is noted that the condition (iii) holds if and only if the “dual"
map ® : Z — X of F, defined by ®(z) = X \ F'~(2), z € Z verifies
(i) Viel, Ikel, Vze Z\K;, D(2)NCy #0.

In [1], there are given several deep examples of condition (i)’ related to an
exceptional family, an escaping sequence, an attracting trajectory, and others.

Remark 3.5. In [5], it is shown that L-coercing families in (II) contain coercing
families in the sense of (IV).

Here we show that (IIl) is equivalent to a particular case of the coercivity (I) for
abstract convex spaces:

Proposition 3.6. Let (F, D;T') be an abstract convex space. Amap G : D — E
admits a coercing family in the sense of (1) if and only if the coercivity (I) with & = Z
and s = 1g holds.

Proof. When [ is a singleton, then the existence of a coercing family implies the
coercivity (I) with £ = Z and s = 1.

Conversely, choose an arbitrary ¢ € I and let K := K;. For an N € (D), let
D' := Dy U N with D in (II)(2). Since there exists a compact I'-convex subset
Ly = L’fv of F relative to D’, by (III)(2) again, we have

LynN m F(y) C Ly N ﬂ G(y) C K.
yeD’ yEDy,

Therefore, the coercivity condition (I) with £ = D and s = 1g holds. O
Note that all of (I)-(IV) are examples of the coercivity (ii) in Theorem 2.5.

4. GENERALIZATIONS OF THE KKM THEOREM

In this section, we show that better forms of KKM theorems in [1] and [5] can be
deduced from the KKM theorem 2.5 on abstract convex spaces.

Theorem 4.1. Let (E, D;T') be an abstract convex space, Z an arbitrary topological
space and G : D — Z a closed-valued multimap. Suppose that there exists a
continuous map s : E — Z such that:

(1) the multimap R : D — E defined by R(y) := s~ *(G(y)) is KKM;

(2) the coercivity condition (I) holds for R instead of G.
Then we have K N (), G(y) # 0.

Proof. We apply Theorem 2.5 with F' := s.
(1) Since s~!G is a closed-valued KKM map by (1), 4 C R(A) = s7'G(A) and
sT'4 C sR(A) = G(A) for all A € (D). Therefore G is a KKM map w.r.t. s.
(2) Condition (2) implies (ii) in Theorem 2.5 with F' := s and G := sR.
Therefore, by the case (ii) of Theorem 2.5, we have

s(BE)YN KN () sR(y) # 0.
yeD

This implies the conclusion. O

The main theorem of [5] is the particular case of Theorem 4.1 under the assump-
tion of (II) as follows:
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Corollary 4.2. [5] Let D be an arbitrary set in the L-space (E,T"), Z an arbitrary
topological space and F' : D — Z a map with quasi-compactly closed values. Sup-
pose that there exists a continuous function s : E — Z such that:

(1) the map R : D —o E defined by R(y) = s }(F(y)) is KKM;

(2) there exists an L-coercing family for ' with respect to s as in (II).
Then K N(\,cp F(x) # 0.

The main theorem of [1] is the particular case s = 1y of Theorem 4.1 under the
assumption of (IV) as follows:

Corollary 4.3. [I] Let E be a Hausdor{f topological vector space, Y a convex subset
of E, X anon-empty subset of Y, and F' : X — Y a KKM map with compactly closed
(inY') values. If F' admits a coercing family in the sense of (IV), then (. y F(x) # 0.

Corollary 4.4. From the above corollaries, we notice the following:

1. The quasi-compactly closed sets are compactly closed sets in modern usage
and can be replaced by mere closed sets by adopting compactly generated extension
of the original topology.

2. Our proofs are based on Theorem 2.5 and different from that of [1] and [3].

3. In view of (Ill), condition (ii) in (IV) of a coercing family is redundant.

4. The existence of a coercing family (IV) is simply equivalent to that of a single
coercing family.

5. In Corollaries 4.2 and 4.3, F' can be transfer closed-valued or intersectionally
closed-valued.

6. As was noted in [1], if the coercing family is single, then Corollary 4.3 reduces
to the 1984 KKM theorem 4 of Fan [9] which in turn generalizes the KKMF principle.

5. GENERALIZATIONS OF THE FAN-BROWDER FIXED POINT THEOREMS

In this section, we show that better forms of the Fan-Browder fixed point theo-
rems in [1] and [5] can be deduced from the KKM theorem 2.5 on abstract convex
spaces.

From Theorem 2.5, we also obtain the following Fan-Browder type alternative:

Theorem 5.1. Let (E, D;T") be a partial KKM space, and S : E — D, T : E — E
maps satisfying

(1) S~ (y) is open for eachy € D;

(2) T(z) D cor S(x) foreachz € E.
Suppose that there exists a nonempty compact subset K of E satisfying

(3) for each N € (D), there exist D' C D containing N and a compact I'-convex
subset Ly of E relative to D’ such that

LN {E\S (y)|lye D'} C K.

Then either (a) S has a maximal element zo € K, that is, S(zg) = 0; or (b) T has
a fixed point x; € E, that is, x1 € T(x1).

Proof. Suppose T has no fixed point. Define a map G : D — F by
Gly) =E\S (y) ={reE|y¢S)}, yeD.

Then G is closed-valued. Moreover, GG is a KKM map.
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In fact, suppose on the contrary that there exists an N € (D) such that I'y ¢
G(N); that is, there exists an « € I'y such that ¢ G(y) for all y € N. In other
words, N € (D\ G~ (z)) and

y¢G () er¢Gly)=E\S (y) oreS (y) oyesSk)

for all y € N. Hence N C S(x) and, by (2), we have x € I'y C T'(x). This is a
contradiction.

Note that (3) implies condition (ii) of Theorem 2.5 with ¥ = D and s = 1 €
RC(E, D, E) since (F, D;T) is a partial KKM space. Therefore, by Theorem 2.5, we
have KN (,cp G(y) # 0.

Then we have an 2o € K and 29 € G(y) = E\ S~ (y) ory ¢ S(zg) forally € D.
Hence S has a maximal element 2y € K. O

From Theorem 5.1, we obtain the following fixed point result [1]:

Corollary 5.2. [I] Let X be a non-empty convex subset of a Hausdorff topological
vector space and let ® : X — X be a map with open fibers (in X) and non-empty
values. If ® admits a single coercing family in the sense of (IV) satisfying (iii)’, then
the map co(®P) has a fixed point.

Proof. We will use Theorem 5.1 with £ = D = X, ' =co, S = ®, T = co(®P).
Since ¢ has non-empty values, it does not have a maximal element. Now it suffices
to show that (iii)’ implies condition (3) of Theorem 5.1.

Suppose K is a compact subset of X and C' is contained in a compact convex
subset L of X. Let N € (X). Since X is a convex subset of a Hausdorfl topological
vector space, there exists a compact convex subset Ly of X containing D' := LUN.
Note that ®(z) N D' D ®(x) N C # 0 for all z € X \ K by (iii)’, that is,

€ X\K=®@)ND' #0=>3yed(z)NnD' =z€d (y), ye D"
Now we have
zeLyn [ (X\® (y)=zeX\0 (y), WeD =ax¢d (y), WyeD.
yeD’
Therefore, z ¢ X \ K and hence z € K. So condition (3) of Theorem 5.1 holds. O

Now we can obtain an equivalent variant of Theorem 5.1:

Corollary 5.3. Let (E, D;T') be a partial KKM space, Z an arbitrary topological space
and G : D — Z, H : E — Z multimaps. Suppose that there exists a continuous
map s : E — Z such that:

(1) G(y) is open for eachy € D;

(2) s 'H(z) D corG~s(x) for eachz € E.
Suppose that there exists a nonempty compact subset K of E satisfying

(3) for each N € (D), there exist D' C D containing N and a compact I'-convex
subset Ly of E relative to D’ such that

s(Lv)N({Z\s'Gly) lye D'} C K.

Then either (a) G~ s has a maximal element x¢ € E, that is, G~ s(xg) = 0; or (b)
s~'H has a fixed point z1 € E, that is, s(x1) € H(z1).

Proof. In view of Propositions 3.1 and 3.2, (Z, D; sT") is a partial KKM space and
s(Ly) is a compact sI'-convex subset relative to D’. We apply Theorem ?? replacing
(E,D;T) by (Z,D;sl'), S:=G sand T := s~ 'H. Then

(1) S~ = s~ '@ is open-valued since so is G and s is continuous.
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2) T(z) = s7*H(x) D corG~s(z) = corS(z) for each z € E.
(3) Condition (3) of Theorem 5.1 with S~ = s~ G holds.
Therefore, by Theorem 5.1, the conclusion follows. O

Remark 5.4. Note that we deduced Corollary 5.3 from Theorem 5.1. Conversely,
Corollary 5.3 for E = Z and s = 1g reduces to Theorem 5.1.

The following is Theorem 2 in [5]:

Corollary 5.5. [5] Let (X;T') be an L-space, Z an arbitrary topological space, s :
X — Z a continuous map and S : X — Z a multimap such that:

(i) for each z € X, S(x) is quasi-compactly open in Z;

(i) for each z € Z, S~!(z) is nonempty and L-convex;

(iii) there exists an L-coercing family {(Cy, K)} e x for the map Q(z) = Z \ S(x)
with respect to s.

Then there exists zo € X such that s(zo) € S(zo). In particular, if s is the identity
map, then S has a fixed point.

Proof. Put E=D = X and G = H = S in Corollary 5.3. O

As was noted in [1], Theorems in Sections 4 and 5 can be used to extend existing
results on various equilibrium problems, solvability of complementarity problems,
existence of zero on non-compact domains, and existence of equilibria for qualita-
tive games and abstract economies.

6. COMMENTS ON GENERAL MINIMAX INEQUALITIES AND APPLICATIONS

It is well-known that any KKM type theorem can be reformulated equivalently to
the Fan-Browder type fixed point theorems, matching theorems, minimax inequal-
ities, and so on.

In this section, we indicate that results of Chebbi in [3, 4] can be improved
following our preceding arguments.

The following is a KKM type minimax inequality given in Theorem 5.3 in [22]

Theorem 6.1. [22] Let (E, D;T") be a partial KKM space. Let f : E x D — R be
an extended real-valued function and v € R such that

(1) foreachy € D, {z € E | f(z,y) <~} is intersectionally closed [resp., transfer
closed);

(2) foreach N € (D) and xz € T'y, min{f(z,y) |y € N} <~; and
Suppose that there exists a nonempty compact subset K of F satisfying

(3) for each N € (D), there exist D' C D containing N and a compact I'-convex
subset Ly of E relative to D' such that

Lyn (J{z € E| f(z,y) <7} CK.
yeD’

Then (a) there exists a & € E [resp., & € K] such that
f(Z,y) <~ forall y € D; and

(b) if E = D and y = sup,¢ g f(x, ), then we have the minimax inequality:

inf sup f(z,y) < sup f(z, ).
yEExEE’ xeFR
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Corollary 6.2. [3] Let X be a nonempty convex subset of a t.v.s. E, and f : X X
X — R be a_function satisfiying

(i) f is Ls.c. in the first variable on each compact convex subsets of X ;

(ii) for each A € (X)), sup,ceo 4 Minyea f(z,y) <0; and

(iii) the coercivity condition (IV) with X = Z and

F(y):=={z € X| f(z,y) <0} fory € X.
Then there exists an o € X such that f(zg,y) < 0 forally € X.

Proof. Note that X can be regarded a convex space in the sense of Lassonde [11]
and endowed the compactly generated extension of of its original topology. Then
(i) becomes simply “f is L.s.c." and hence, condition (1) of Theorem 6.1 is satisfied.
Moreover, it is clear that (ii) implies (2) of Theorem 6.1. Further, (iii) implies the
coercivity condition (I) in Section 3 with s = 1g and G(y) := {z € E | f(z,y) <~}
for y € D. Therefore, the conclusion of Corollary 5.2 follows from Theorem 6.1(a)
with v = 0. O

Corollary 6.2 is applied to some equilibrium problems in [3] and to some quasi-
variational inequalities in [4]. Note that Corollary 6.2 can be improved by adopting
more general conditions (I)-(Ill) with s = 1z and Z = E. Moreover, any interested
reader can check that all results in [3] and [4] can be improved by applying Theorem
6.1 instead of Corollary 6.2.
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ABSTRACT. We improve a result on approximation a common element of two closed convex
subsets of a complete CAT(0) space appeared as Theorem 4.1 in [2]. New practical iterative
scheme is presented and conditions on two given sets are relaxed.
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1. INTRODUCTION

von Neumann introduced the alternating projection method and proved the fol-
lowing strong convergence in Hilbert spaces [cf. 2]:

Theorem 1.1 (von Neumann). Let H be a Hilbert space and A, B C H its closed
subspaces. Assumexy € H is a starting point and {z,,} C H the sequence generated
by

Top_1 = Pa(2on_2), %on = Pp(w2,-1), n €N, (1.1)
where Py, Pp are projection mappings from H to A and B respectively. Then {z,}
converges in norm to a point from AN B.

When “subspaces” are replaced by “convex subsets”, we only have “weak conver-
gence” for the alternating projections:

Theorem 1.2. [3] Let H be a Hilbert space and A, B C H closed convex sets with
ANB # (. Assume zo € H is a starting point and {z,,} C H the sequence generated
by (1.1). Then {x, } weakly converges to a point from AN B.

It took 39 years since 1965 until Hundal [7] in 2004 could provide a counter
example:

Example 1.3. [7] There exist a hyperplane A C {5, a convex cone B C {5 and a
point xg € {5 such that the sequence generated by (1.1) from the starting point x
converges weakly to a point in A N B but not in norm.
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In 2011, Bacak, Searston, Sims [2] extend the result of Bregman for CAT(0)
spaces.

Theorem 1.4. [2, Theorem 4.1] Let X be a complete CAT(0) space and A,B C X
convex closed subsets such that AN B # (). Let xo € X be a starting point and
{z,} C X be the sequence generated by (1.1). Then:
() {zn,} weakly converges to a pointx € AN B.

(ii) If A and B are boundedly regular, then x,, — x.

(iii) If A and B are boundedly linearly regular, then z,, — x linearly.

(iv) If A and B are linearly regular, then x,, — x linearly with a rate indepen-

dent of the starting point.

It is the aim of this paper to present an iterative sequence which strongly con-
verges to a common point of the sets A and B. We do not impose any requirements
on A and B as stated in (ii).

2. PRELIMINARIES

Let (X, d) be a metric space. A geodesic joining z € X to y € X is a mapping ¢
from a closed interval [0,!] C R to X such that ¢(0) = z, ¢(I) = y and d(c(t),c(t')) =
|t — t'| for all t,t' € [0,]. Obviously, c is an isometry and d(z,y) = [. We call the
image of ¢ a geodesic segment joining x and y. If it is unique this geodesic is
denoted [z,y]. Write ¢(a0+ (1 —a)l) = ax & (1 — a)y for « € (0,1). We also
write the midpoint 1z & 1y of a segment [z, y] as %Gy_ The space X is said to be a
geodesic space if every two points of X are joined by a geodesic. It is said to be of
hyperbolic type [6] if it satisfies the following inequality:

d(p,az & (1 — )y) < ad(p,z) + (1 — a)d(p, y) 2.1)
for all p € X. Following [5], let {v1,va,...,v,} C X and {A1, A2, ..., An} C (0,1) with
7, Ai = 1 and write, by induction,

T A1 A2 An—1
@)\ivi:: 1—X, v, D VgD D
N ( )<1—/\n R IS -\,

Unfl) @ )\n’Unn (22)

Note for an example that %vl @ %’Ug @ %1}3 and %’Ug & %vl &) %’Ug are not necessary
coincide. Under (2.1) we can see that

i=1 n=1

for each x € X.
A metric space X is said to be a CAT(0) space (cf.[4] p.163) if it is a geodesic
space satisfying one of the following equivalent conditions.

(i) (CN) inequality: If o, z; € X, then

To D 1 1 1
& (15 ) < §a0) + 5P n0) - (o), forally € X.

(i) Law of cosine: If a = d(p, q),b = d(p,r),c = d(g,r) and ¢ is the Alexandrov
angle at p between [p, q] and [p, 7], then ¢ > a? + b? — 2abcos €.

Lemma 2.1. [4, Proposition 2.2] Let X be a CAT(0) space. Then foreachp,q,r,s € X
and a € [0,1],

dlap® (1 —a)g,ar @ (1 — «a)s) < ad(p,r) + (1 — a)d(q, ). (2.4)
In particular, (2.1) holds in CAT(0) spaces.
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Let C' be a nonempty subset of X. We will denote the family of nonempty
bounded closed subsets of C' by BC(C') and the family of nonempty compact sub-
sets of C' by K(C). Let H(-,-) be the Hausdor{f distance on BC(X), that is,

H(A, B) = max {sup dist(a, B),sup dist(b, A)} , A, Be BC(X),
acA beB

where dist(a, B) = inf{d(a,b) : b € B} is the distance from the point a to the subset

B.

A mapping t : C — C and a multivalued mapping 7' : C — BC/(C) are said
to be nonexpansive if for each x,y € C,
d(tz,ty) < d(x,y), and
H(Tz,Ty) < d(z,y),
respectively. If tx = x, we call z a fixed point of a single valued mapping ¢. And if
x € Tz, we call z a fixed point of a multivalued mapping 7. We use the notation
Fiz(S) to stand for the set of all fixed points of a mapping S. Thus Fiz(t) N Fiz(T)

is the set of common fixed points of t and T, i.e., x € Fiz(t) N Fiz(T) if and only if
r=trecTx.

Let {\,} be a given sequence in (0,1) such that > -, A\, = 1, let {v,} be a
bounded sequence in X and let vy be an arbitrary point in X. Let A}, = >"° Y
and assume thatzzin A, — 0 as n — oo. In [5] the element EBzozl AU, has

been defined. Here is its description. Set
Sp 1= Av1 D Aavg B - - B A\puy D N vp.
Thus, by (2.2),

n
Sp = (Z )\i)wn & A vo, (2.5)
i=1
where w; = v and for each n > 2,

A1 v B A2 Uz@...@L
Z?:l Ai Z?:l Ai Z?:l Ai

We know that {s,} is a Cauchy sequence. Thus s,, — x as n — oo for some

r € X. Write
o
T = @ AU, -
n=1

By (2.5), d(sn, wy) < AL d(wp,vp), it is seen that lim,,_, 8, = lim,—, w,. Thus
the limit z is independent of the choice of vy. Moreover, it had been shown in [5]
that
(A): ifyp and v, belong to X, d(v,,, yo) = d(z,yo) for all n where z = @~ | \pvn.
then v,, = x for all n.

Wpn = Unp.

Lemma 2.2. [5, Lemma 3.8] Let C' be a nonempty closed convex subset of a complete
CAT(0) space X, let{t,, : n € N} be a family of single-valued nonexpansive mappings
on C. Suppose (\,—, Fiz(t,) is nonempty. Definet: C — C by

t(x) = @ Antn(2)
n=1

forallz € C where {\,} C (0,1) withd >~ A\, =land > = N, — 0asn — oo.
Then t is nonexpansive and Fiz(t) = (., Fixz(t,).

n=1
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Theorem 2.3. [3, Lemma 2.2] Let C' be a nonempty closed convex subset of a
complete CAT(0) space X, lett : C — C be nonexpansive, fix u € C, and for each
s € (0,1) let x5 be the point of [u, t(x)] satisfying

d(u,xs) = sd(u,t(zs)).

Then Fiz(t) # 0 if and only if {xs} remains bounded as s — 1. In this case, the
JSollowing statements hold:

(1) {xs} converges to the unique fixed point z of t which is nearest to u;
©2) d*(u,2) < pnd?(u,u,) for all Banach limits i and all bounded sequences
{un} with d(uy,, t(u,)) — 0.

We will follow the proof of the following theorem to prove our main result (Theo-
rem 3.1).

Theorem 2.4. [5, Theorem 3.7] Let C' be a nonempty closed convex subset of a
complete CAT(0) space X . Let {t,, : C — C'} be a countable family of nonexpansive
mappings and T' : C — K(C) be a nonexpansive mapping with (-, Fiz(t,) N
Fix(T) # 0. Suppose that T'(p) = {p} forallp € (,—, Fiz(t,) N Fiz(T). Let t and
{A\n} be as in Lemma 2.2. Suppose thatu,z, € C are arbitrarily chosen and {z,} is
defined by

1 1
Znt1 = apu P (1 — ay) <2wn(2n) ® 2yn> , n€N, (2.6)

such that d(Yn, Ynt+1) < d(zn, 2nt+1) for alln € N, where y,, € T(z,) and {a,} is a
sequence in (0, 1) satisfying

(C1) limy,— 00 vy, = 0;

(€C2) >0 | ay, = o0;

(€3) >0 |l — apy1| < o0 or lim,—oo(an/any1) = 1.
Then {z, } converges to the unique point of (\,—, Fiz(t,) N Fiz(T) which is nearest
to u.

In the course of the proof of Theorem 2.4, the following results play important
role.

Lemma 2.5. [9, Proposition 2] Let a be a real number and let (a1, as, ...)
such that py,(a,) < a for all Banach limits p and limsup,, (ap+1 — an) <
limsup,, a, < a.

. Then

Lemma 2.6. [1, Lemma 2.3] Let {s,,} be a sequence of nonnegative real numbers,
{a,} a sequence of real numbers in [0, 1] with > >~ a, = o0, {N,} a sequence of
nonnegative real numbers with > >~ n, < oo, and {7, } a sequence of real numbers
with limsup,,__, .. 7» < 0. Suppose that

Snt1 < (1 — ap)sy + anyn + 1, forallm € N.

Then lim,,__, . s, = 0.

3. MAIN RESULTS
We first consider a convergence result.

Theorem 3.1. Let C' be a closed convex subset of a complete CAT(0) space X,
t : C — C be a nonexpansive mapping such that Fix(t) # 0 and M a positive real
number. Suppose {¢,,} and {a,} are sequences in (0, 1) satisfying Y .-, £, < 0o,
(C1), (C2) and (C3) respectively. Let u,z; € C be arbitrarily chosen and {z,} be
defined by

Znt1 = apu ® (1 — ap)u,, u, € C
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such that
d(up,tz,) < e, M (38.1)
foralln € N. If{z,} is bounded, then the sequence {z,} converges to the unique
point of Fix(t) which is nearest to u.
Proof. We follow the proof of Theorem 2.4. By (3.1), we see that
A(tn, unt1) < d(up,tzn) + d(tzn, tzni1) + d(tzn41, Unt1)
< d(zn, znt1) + M(en + €nt1)-
From the definition of z,,, we have
d(znt1,7n) = dlapu® (1 —ap)tn, ap—1u® (1 — ap_1)tn_1)
d(apu ® (1 — ap)tn, apu ® (1 — ap)tn—1)
+d(apu ® (1 — ap)tn_1,0n_1u® (1 — qp_1)Un_1)
(1 = an)d(tn, up—1) + |an — an—1|d(u, up—1)
(1 —apn)d(zn, 2n-1) + |an — an—1]d(u, tp—1)
+(1 — an)M(en + n_1).
Putting in Lemma 2.6, s, = d(zn, 2n—1),vn = 0 and 1, = |ap — ap_1|d(u, up—1) +
(I1—an)M(en+en—1)] or [sn, = d(2n, 2n—1), Yn = ll—a;—:l‘d(u,un,l) andn, = (1—
an)M (g, +en—1)] according to Y 7 | |a, — @py1| < 00 or limy, oo (@t /tng1) = 1,
respectively. Thus, using (C3) and 22021 €n < 00, we obtain

IN

IAIA

lim d(zp41,2n) = 0.

It follows from (C1) that

d(zn,un) < d(zn, 2n+1) + d(Znt1, un)
= d(zpn,2ne1) + d(anu ® (1 — ap)tn, uy)
< d(zn, 2nt1) + and(u,u,) — 0.
This implies
d(tn, tuy,) d(tn, tzn) + d(tzn, tuy,)

<
< e M+ d(zn,un) — 0.
Let x5 € [u,tx,] satisfying d(u,xs) = sd(u,txs) for all s € (0,1). By Theorem 2.3,
we have z =: lim;__,1 x5 which is the unique point of F'iz(t) nearest to u and
pn(d? (u, z) — d?(u,u,)) < 0 for all Banach limits p. Moreover, since d(t,, tn11) <
d(zn, Zny1) + M(en + €nq1) — 0,

limsup (d*(u, 2) — d*(u,un)) — (d*(u, z) — d*(u,upt1)) = 0.

n—-aoo
Therefore Lemma 2.5 implies

lim sup (dz(u, z)—(1-— an)d2(u,un)) = lim sup (dz(u, z) — dz(u,un)) <0.
n—oo n—oo

Consider the following estimates:

d(zn11,2) = Clanu® (1 — an)un, 2)

< and? (4, 2) + (1 — an)d® (Un, 2) — an (1 — an)d® (u, un)

= (1 —an)d®(tn,2)+ an (d2(u, 2) — (1 — an)d*(u, Un))

< (1= an)(d(tn, tzn) + d(tzn, 2))* + an (d2(u, 2) — (1 — an)d®(u, Un))
< (1= an)(d®(2n, 2) + 2, Md(20, 2) + €5 M?)

+an (d2(u, z)—(1— an)dQ(u, un))
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= (1= an)d(2n,2) + an (P (u,2) — (1 — an)d* (u, un))
+(1 — an)(2en Md(2n, 2) + e2M?)
< (1- an)dz(zn, z2) + an (d2(u7 z)—(1-— an)dz(u, un))
+(1 — an)(2en MN + &2 M?),
where N = sup{d(z,, 2) : n € N}. We can now use Lemma 2.6 to conclude the
proof. U

Here is our first main result.

Theorem 3.2. Let X be a complete CAT(0) space and {A; : i € N} be a _family of
closed convex subsets of X such that (-, A; # 0. Let {\,} be a sequence in (0, 1)
suchthatd> 2 A, = 1,332, X; — 0asn — oo where \; = 3272, | \;. Suppose
{en} and {a,,} are sequences in (0,1) satisfying > -, €, < 00, (C1), (C2) and (C3)
respectively. Let u,zy € X be arbitrarily chosen and set
1
o = sup{dist(z0. 40}, B € (03I T I 1),
ieN
Znt1 = apu @ (1 — ap)u,, where
o0
Uy = @ Niuldis ult € AyN Bz« dist(zn, Ay) + B2)

Joralln € N. Then the sequence {z, } converges to the unique point of ();—, A; which
is nearest to u.

Proof. For each i € N, let p; : X — A; be the projection mapping. Using the law
of cosine and the definition of 3,,, we have

d*(uf pizn) < d*(zn,upt) — d* (20, pizn)
< (d(z’mpzzn) + 671)2 - dQ(Znapizn)
= 26nd(3napizn) + ﬂi < 67L(2Tn, + 5n)
1 1
< (GVATTEE - ) (VAT TR ) =

Hence d(uZi, p;z,) < &, foralln € N. Let p: X — X be defined by

pr = @ Aipix
i=1

for each z € X. From Lemma 2.2, p is nonexpansive and Fiz(p) = (-, Fiz(p;) =
;= A;. For each n, we can choose m,, € N such that

Moy,

<®/\ un 7@ m,L )\ ) +d (@ )\zpzzm@ m,L )\ pzzn> < én.

Thus

d(un,pzn < d (@ )\Iun 7é Zmn )\ ) +d (é Zmn /\ un 7@ Zmn bV plzn)
+d (@ Zm” v pzzm@Azpzzn)

M

< Z Z"”n A uTL 7p’LZTL) +en < 2671,-
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Let g € ();2; Ai. Then
d(ZTL+17 q) = d(Oén'LL D (1 - an)”“? Q)

< apd(u,q) + (1 —ap) (@ )\iun ,Q)
< and(u,q)+ (1 - an)d (@A D Zmn o )
17 Oin (@ Zmn A un 7q)
< and(u, ) + (11— am) (5n + Z Zmn N d(usri:pizn) + d(pizn, Q))>
< and(u7 q) + (1 — an)d(zn, ) + 2(1 - an)fn
< max{d(u,q),d(zn,q)} + 2(1 — an)en.

By induction we have

d(zn+1,q) < max{d(u,q),d(z1,q)} +2 Z(l — Qp)en < oo foralln € N.

n=1
This implies the sequence {z,} is bounded. The result now follows from Theorem
3.1. O

When the domain is bounded, we have the following result where the sequence
{zn} is computable.

Theorem 3.3. Let X be a complete CAT(0) space and {A; : i € N} be a family of
closed convex subsets of X such that(\;-, A; # 0 and | J;=, A; is bounded. Let {\,}
be a sequence in (0,1) such that Y - A\, = 1. Y ;o A, — 0 as n — oo where
Ai = 22721 A Let {en} be a sequence in (0, 1) and {a,} be a sequence in (0,1)
satisfying fozl en < 00, (C1), (C2) and (C3) respectively. Letu, z; € C be arbitrarily
chosen. For eachn € N, choose k,, € N such that \; < €, for alli > k,, and set

1
rn = sup{dist(zn, A;)}, PBn € (O> 5\/@ - Tn) )
€N
Znt1 = anu® (1 — ay)ul,, where
Ai . , ,
Uy, = @ kiu,?l, uti € Ay N Bz, : dist(z,, As) + 52).
i=1 Zj:l )‘j

Then the sequence {z,} converges to the unique point of ;- , A; which is nearest to
u.

Proof. Let p; and p be as in the proof of Theorem 3.2. Thus we have
d(ui piz,) < en

for all n € N. For each n, we can choose m,, > k,, such that

(@ Azpzzn7@ mn 2y pzzn> < En.

Since A, < &, < 1, we have

PR

1@ e @
k. . Pizn, mn ~mnp y Pi%n
i=1 Zjnl/\ E A
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IN

T AN T icn mn71 iAn mi icn
i=1 27 1A i=1 E]‘:T Aj i=1 Z Aj i=1 ZJ':"l Aj

kn

m 1
Akp+1 Ai Am, = Ai
< - d . PiZns Php+12n | + -+ ~—d -1 Pi%n;Pmy, Zn
Sheita e T A PR e PO

j=1 i=1 i=1 j=1

mn mn

i
< K > Y <2K > N <2K)\, 44 <2Ke,,
i=kn+1 i=kn+1

where K = SUD,cN {supleN {d (@i 1 Zl Y pzzn7pl+12n> }} < 0.
Thus
d(u;,, pzn) < €0 (2K +2).

The result now follows from Theorem 3.1. O

As corollaries, with the same lines of proofs, the corresponding results hold for
a finite family {¢; : i = 1,2, ..., N} of mappings.

Applications

Let X be a complete CAT(0) space. For a function h : X — (—o00,00], the
a—sublevel set is defined by

r={reX:h(z) <a}l.

Let {h; : i € N} be a family of lower semi-continuous and convex functions from X
into (—o0, 00]. Bac¢ak, Searston and Sims [2] introduced the method for approxi-
mating a minimizer of the functional H : X — (—o00, o], where H = sup;y h; as
the following:

Proposition 3.4. [2, Proposition 5.2] Let X be a complete CAT(0) space and a
mapping F : X — (—o00, 0] be of the form F = max{f, g}, where f,g : X —
(—00, 00| are lower semi-continuous and convex functions. Let o > inf ecx F(z) >
—o0, and A% be nonempty. Assume that f is both uniformly convex and uniformly
continuous on bounded sets of X. Let tg € X be a starting point and {z,} C X be
the sequence generated by

Toan—1 = Pf(IQTL—l)y Ton = Pg(IQn—l)v n e N7

where P; and P, are projection mappings from X to A? and AY respectively. Then
{zn} converges to z € A%.

We now show Propositions providing the strong convergence of the sequence
{zn} to an (approximative) minimizer of the functional H.

Proposition 3.5. Let X be a complete CAT(0) space and a mapping H : X —
(—00, o] be of the form H = sup;cy hi, where h; : X — (—00, 00] are lower semi-
continuous and convex functions for all i 6 N. Leta > inf e x H(x) > —o0. Let {\,}
be a sequence in (0,1) such that Y - A, = 1. Y ;o X; — 0 as n — oo where
N = ZJ 41 Aj- Let{e,} and {a,,} be sequences in (0, 1) satisfying Y -, &, < 00,
(C1), (C2) and (C3) respectively. Let u,z; € X are arbitrarily chosen and set

1
rp = sup{dist(z,, A},,)}, B € (0, 5\/47",% +4e2 — rn> ,

ieN

Zny1 = @ (1 — ap)unp,
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where

o0
Uy, = @ Aitth,, up, € AR N B(zy : dist(zn, A) + B2)
i=1
Jor alln € N. Then the sequence {z,} converges to the unique point of A%, which is
nearest to u.

Proof. Since h; : X — (—00, 00| are lower semi-continuous and convex functions,
«

i, is closed and convex for all7 € N. The result then follows from Theorem 3.2. [
Proposition 3.6. Let X be a complete CAT(0) space and a mapping H : X —
(—00, 0] be of the form H = sup;cy h;. where h; : X — (—o00, 00| are lower semi-
continuous and convex functions for alli € N. Let o > inf, e x H(z) > —oo. Let {\,}
be a sequence in (0,1) such that Y oo A\, = 1, Y ;o N, — 0 as n — oo where
N = Zjiiﬂ Aj. Let {e,} be a sequence in (0, %) and {a,} be a sequence in (0,1)
satisfying Zzozl en < 00, (C1), (C2) and (C3) respectively. Letu, z; € C be arbitrarily
chosen. For eachn € N, choose k,, € N such that \; < ¢, for alli > k,, and set

1
rn = sup{dist(zn, A}.)}, Bn € <0, 5\/47’% +4e2 — rn) ,
ieN )
Znt1 = apu® (1 — ay)ul,,

where
kn

A _ ,
ul :@72“1 ul, € A N B(zy : dist(zn, AY) + B2).
n kn no n h; n ny<Lh,; n

i=1 Zj:l )‘j

If{zy} is bounded, then the sequence {z, } converges to the unique point of A%, which
is nearest to u.

Proof. Here we apply Theorem 3.3. O
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ABSTRACT. Some remarks on approximate optimality conditions of a nonconvex optimiza-
tion problem which has an infinite number of constraints are given. Results on e-duality
theorems of the problem are refined by using a mixed type dual problem of Wolfe and Mond-
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1. INTRODUCTION

It was known that one of the first results dealing with approximate optimality
solutions of a nonconvex programming problem was the paper “Necessary condition
for e-optimality” published on 1982 by P. Loridan [8]. A bit earlier, the such results
can be found in the book of P.-J. Laurent [7] and in the paper of S.S Kutateladze
[6]. Since the appearance of these results, there were many papers concerning
in approximate necessary/sufficient optimality conditions of nonconvex problems
suchas|[2,4, 5,9, 11, 12, 14, 15]. Besides concept of e-solutions of an optimization
problem which have global character, there were concepts of approximate solutions
which have local one such as e-quasi solutions, almost e-quasi solutions. If the
concept of global solutions is suitable for convex problems, the concept of local
solutions is crucial for nonconvex problems.

Recently, in [12], some sufficient e-optimality conditions and e-duality theorems
of a nonconvex optimization problem which has an infinite number of constraints
have been established without assuming any constraint qualification condition.
These results can be improved. Let us reconsider the problem:

(P) Minimize f(x)
s.t fi(z) <0,t €T,
xz e,
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Email address : taquangson@gmail.com.
Article history : Received 17 January 2013. Accepted 7 July 2013.
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where f, f; : X — R, ¢t € T are locally Lipschitz functions on a Banach space X,
T is an arbitrary index set (not necessarily finite), C is a closed convex subset of
X. In that paper, approximate optimality conditions are established based on a
generalized Karush-Kuhn-Tucker condition up to ¢ and the properties of regular-
ity or e-semiconvexity applied for locally involved Lipschitz functions. Results on
approximate duality theorems of Wolfe type are also presented.

The aim of this paper is to give some remarks on approximate sufficient con-
ditions presented in [12]. Concretely, the approximate sufficient conditions can
rebuilt with relaxed assumptions. Moreover, results on e-duality theorems in the
paper will be refined. Besides, relations between (P) and its dual problems via
approximate dual theorems will be clarified. To improve results on e-optimality
conditions, we use the properties of e-regularity and e-semiconvexity for the locally
involved Lipschitz functions instead of the properties of regularity and semiconvex-
ity. To refine the results of e-duality theorems given in the paper, we use a mixed
type dual problem for (P). Then results on e-duality theorems of Wolfe type and
Mond-Weir type are derived. We also note that, the mixed type dual scheme was
applied recently for a nonconvex multiobjective programming problem which has
an infinite number of constraints [13].

The paper is organized as follows. The next section is devoted to preliminaries
including basic concepts and definitions such as e-semiconvex functions and locally
approximate solutions. The main results are in the last two sections. In Section
3, some versions of approximate sufficient optimality conditions for (P) are given
by using properties of e-regularity or e-semiconvexity applied for the functions
involved of (P). In the last section, by formulating the dual problem of (P) in a mixed
type, some new results on e-duality theorems are proposed. Then some results on
e-duality theorems presented in [12] can be covered. Finally, evaluations between
the approximate optimal values of primal-dual problems are studied.

2. PRELIMINARIES AND NOTATIONS

Throughout the paper, X is a Banach space, T is a compact topological space,
C is a closed convex subset of X, and f : X — R is a locally Lipschitz function.
We also assume that the constraint functions f; : X — R, t € T, are locally
Lipschitz with respect to  uniformly in {, i.e., that for each z € X, there exists a
neighbourhood U of z and a constant K > 0 such that

Ifi(2) = i) < K|z =2| Vz, 2 €eUandVteT.

Let g : X — R be a locally Lipschitz function. The directional derivative of g at
z € X in direction d € X is
td) —
J(zd) = Tim 9(z +td) — g(2)
t—0t t
if the limit exists.

The Clarke generalized directional derivative at z € X in direction d € X and
the Clarke subdifferential of g at z are defined by

gl +td) — g(x)

9°(z;d) == lim sup , :

t—0t
0°(z) :={v e X" |v(d) < ¢°(#;d),¥d € X},

respectively, where X* is a dual space of X.
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A locally Lipschitz function ¢ is said to be quasidifferentiable (or regular in the
sense of Clarke) at z € X if ¢'(z; d) exists and

°(z;d) = ¢'(2;d),Vd € X.
For a closed subset D of X, the tangent cone to D is defined by
Tp(x) ={v e X | dp(x;v) = 0},

where dp denotes the distance function to D, and the normal cone to D at x is
defined by

Np(z) ={z* € X* | («*,v) <0,Yv € Tp(x)}.

If D is convex, the normal cone to D at x coincides with the one in the sense of
convex analysis, i.e,

Np(z) ={z" € X" | (@",y —x) < 0,Vy € D}.

Definition 2.1. [12] Let C be a subset of X and let « > 0. A locally Lipschitz
function g : X — R is said to be a-semiconvex at z € C if g is regular at z, and
the following condition is satisfied

gz —2)+Vallz—z| >0 = g(z) +Vallz — 2| > g(z), Ve € C.  (2.1)
The function g is said to be a-semiconvex on C' if g is a-semiconvex at every z € C.
As a = 0, we obtain the definition of semiconvex function proposed in [10].

Lemma 2.2. [10] Ifg : X — R is a semiconvex function on a convex set C' C X,
z€C,z+d e C theng(z +d) < g(z) implies that ¢'(z;d) < 0.

Definition 2.3. [3] Let € > 0. A locally Lipschitz function g : X — R is said to be
e-regular at z € X, provided that

0 < g°(z;d) — g'(2;d) < Vel|d]|,¥d € X.
We use the following linear space:
R™ := {(A\)ier | A\ = 0 for all £ € T but only finitely many A, # 0}.
With A = ()\;) € R(), the supporting set according to \ is
TN :={teT| X\ #£0}.
Obviously, it is a finite subset of 7. We also denote by R(f) the non-negative cone

of R(T),
RT = (A= (\) eRT) [\, >0,t €T}
It is easy to see that this cone is convex. For every A € R("), we define
M= = D Il
teT teT (M)

Fora € Rand A\, u € R, X\ = (\)ser, b = (it)ser> we understand that

Atpo= (M + pe)eer,
. = (a)\t)tGT'

with A € R and {z;};er C Z, Z being a real linear space, we define

3 Az ::{ gztem) Az 1T #0,

P it T(\)=0.
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For A € RT) f, t € T, and {Y;}scr, a family of non-empty subsets of X, we
understand that

> Mefe if TN #0,
Z)\tft _ { 0 teT(N) Z

Pt it T(\) =0,
e > (A) #0
MY if T\
— teT(\) Mttt )
D Y {o it T(\) =
teT

We denote by A the feasible set of (P). Let € > 0, the e-feasible set of (P) is defined
by
A :={x e C| fi(z) < Ve, Vt € T}.

Definition 2.4. Let ¢ > 0. A point z. € X is said to be
(i) an almost e-solution of (P) if
ze € Ac and f(ze) < f(z) +¢,Vx € A;
(ii) an almost e-quasisolution of (P) if
2e € A; and f(z.) < f(2) + Vel — 2|, Vx € 4;
(iif) an almost regular e-solution of (P) if z. is an almost e-solution and is an
almost e-quasisolution of (P).

As z. € A, we obtain the definitions of e-solution, e-quasisolution, and regular
e-solution of (P), respectively.

3. e-OPTIMALITY CONDITIONS

To give some remarks and to improve results in [12], some theorems are recalled
for the sake of convenience. Firstly, we need the following conditions:

(al) X is separable, or
(a2) T is metrizable and 9° f;(x) is upper continuous (w*) in ¢ for each x € X.

(B) 3de€Tc(z), ff(z;d) <0,Vt € I(z), where z € A, I(z2) = {t € T | fi(z) = 0}.

(A)

Theorem 3.1. [12] Let ¢ > 0 and z be an e-quasisolution for (P). If the conditions

(A) and (B) are satisfied and the convex hull of {U0° f(z),t € I1(z)} is weak™-closed

then there exists \ € RSFT) such that

0€0°f(2) + > NO°felz) + Ne(z) + VEB®, fi(2) = 0,5t € T(N), 3.1)
teT
where B* is a closed unit ball in X *.

A pair (z,\) satisfies (3.1) is called a Karush-Kuhn-Tucker (KKT) pair up to e.
From the theorem above, a generalized KKT condition up to € was proposed as
follows.

Definition 3.1. [12] Let ¢ > 0. A pair (2:,\) € A X Rf) is said to be satisfied
generalized KKT condition up to € corresponding to (P) if

0€0°%(ze)+ >, MO°fi(ze) + N(C,z.) + \/eB*
teT(N)

fi(ze) > 0,Vt € T(N).

The pair (z., A) is called a generalized KKT pair up to €. Itis called strict if f;(z.) > 0
for all t € T'(\), which is equivalent to Ay = 0 if f;(z.) < 0.

Then, a sufficient condition for a strict generalized KKT pair up to € was given.
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Theorem 3.2. [12] Let ¢ > 0 and the condition (A) be satisfied. For every x € A,
let the strong closure of the subset co{U0° f;(x),t € I(x)} be weak*-closed. Then
there exists an almost regular e-solution z for (P) and A € R&T) such that (z,\) is a
strict generalized KKT pair up to €.

The such generalized KKT pair condition was used as a hypothesis to survey
almost e-quasisolutions of (P).

Theorem 3.3. [12] For the problem (P), assume that C' is convex and that the func-
tions fi, t € T, are convex. Lete > 0 and let (z.,\) € A, X Rf) be a generalized
KKT pair up to e. If f is e-semiconvex at z. with respect to C, then

f(ze) < f(z) + Ve ||z — zc|| for allz € C such that
fe(@) < fi(ze), YVt € T(N).

In particular, z. is an almost e-quasisolution for (P).

By modifying the assumptions applied for the involved functions of (P), we ex-
tend the theorem above to the ones as follows. Firstly, assumptions posed on the
involved functions of (P) are relaxed.

Theorem 3.4. For the problem (P), let ¢ > 0 and let (z.,\) € A. X RS_T) be a
generalized KKT pair up to . Suppose that the function f is e-regular at z. and the
JSunctions f;,t € T, are semiconvex on C. If the condition (2. 1) of Definition 2.1 holds

Sor f at z = z. with o > 4¢ then
f(ze) < f(z) + 2y ||z — z|| forallz € C such that
fi(x) < fi(ze) forallt € T(N).

In particular, z. is an almost 4e-quasisolution for (P).

Proof. Let e > 0. Assume that (2., A) € A, X R&T)is a generalized KKT pair up to €.

If T(\) # 0, we obtain u € 9°f(z:),us € °fi(zc),Vt € T(N),w € N(C,z2.),v € B*
and fi(z.) > 0 for all t € T'(\) such that

u(r — z:) + Z Mut(z — zo)+Ve ||z — ze|| = —w(z —2) > 0,Vz € C,  (3.2)

teT(N)

Note that f;,t € T, are semiconvex at z.. If f;(z) < fi(z.) for all t € T'(\) then
u(z — 2e) < ff(ze;w — 2¢) = fi(ze;0 — 2:) < 0,Vt € T(\),Vz € C.
Then, from (3.2), we obtain u(z — z.) + Vel||lz — z.|]] > 0 for all z € C. Since
u € 0°f(2.) and f is e-regular at z., f(ze;70 — 2:) < f'(2e;x — 2) + Ve |z — 2.
We get
[ (ze;x — 22) + Ve ||z — 2| > 0,Vz € C.

Since the condition (2.1) of Definition 2.1 holds for f at z = z. with a > 4e, from
the inequality above, we deduce the desired result. As T'(\) = (), we get

w@—z) +Vel|lr — 2z = —w(x — 2) > 0,Vz € C.

It is easy to see that the conclusion can be derived. U

Corollary 3.2. For the problem (P), let ¢ > 0 and let (z.,\) € A. X Rf) be a
generalized KKT pair up toe. If f;,t € T, are semiconvex at z. and f is e-semiconvex
at z. then

f(ze) < f(z) +VEl|lx — 2| forallz € C such that

fi(x) < fe(ze) forallt € T(N).
In particular, z. is an almost e-quasisolution for (P).
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Proof. Arguing as in the proof of the theorem above with noticing that f is regular
and o = €, we can obtain the desired result. O

Remark 3.3. Since a convex function is a semiconvex function (see [3], [12]), we
can see that Theorem 3.3 is a corollary of the one above.

Frequently, the Lagrangian function corresponding to (P) is formulated by

L(y,N) = f(y) + Y Mfely), forall (y, ) € X x R
teT

It is obvious that, for every \ € Rf), the function L(-, \) is locally Lipschitz on
X. Note that if the functions f and f;,¢ € T, are semiconvex or - semiconvex at
zc then L(-, \) may not achieve the same property. We propose another version of
theorem above.

Theorem 3.5. For the problem (P), let ¢ > 0 and let (z.,\) € A. X RSFT) be a
generalized KKT pair up to €. Assume that f;,t € T, are regular at z. and f is
e-regular at z.. If the condition (2. 1) of Definition 2.1 holds for L(-, \) at z = z. with
o > 4e then

fze) < f(x) + 2v/E ||z — 2| forallz € C such that

fi(x) < fi(ze) Jorallt € T(N).

In particular, z. is an almost 4e-quasisolution for (P).

Proof. Let (z.,\) € A. X RSFT) be a generalized KKT pair up to e. If T(\) = (), the
proof is similar to the case in the proof of Theorem 3.4. When T'(\) # 0, we get
fi(ze) > 0, for all t € T'()\). Using an argument similar to the one of the proof of
Theorem 3.4, we obtain u € 0°f(z:),ur € 0°f(z:),¥t € T(A\),w € N(C,z;),v € B*
such that
u(r — zo) + Z Aur(r — z2) +Vev(x — z.) = —w(z — z.) > 0> 0,Vx € C.

teT(N)

Since f,t € T, are regular at z. and f is e-regular at z., we derive
[ (ze;w —20) + Z Aefi(ze;@ — z2) + Ve ||z — z:|| > 0,Vz € C,
teT(N)
ie.,
L'(A) (2052 — 2) + Ve ||z — 2| > 0,Vz € C.
Since the condition (2.1) of Definition 2.1 holds for L(-,\) at z. with p > 4e, it
follows
@+ Y Nfela)+Viae |z — 2 > flz) + D Aefulze)Va € C.

teT(N) teT(N)

On the other hand, we have fi(x) < fi(z.), for all ¢ € T'()\). Then,

fl@) + Ve ||z — z|| > f(z:),Vz € C.
Since A C C', it is easy to deduce that z. is an almost 4e-quasisolution for (P). [
Corollary 3.4. For the problem (P), let e > 0 and let (2., \) € A; X RS_T) be a KKT
pairup toe. If f, fi,t € T, are regular at z. and L(-, \) is e-semiconvex at z. then

f(ze) < f(z) + Vellx — z|| forallz € C such that
fi(z) < fi(ze) forallt € T(A).

In particular, z. is an almost e-quasisolution for (P).
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Proof. If L(-, \) is e-semiconvex then the condition (2.1) of Definition 2.1 holds for
for L(-,\) with & = €. On the other hand, if f is regular at z. then u(zx — z.) <
fe(ze;x— 22) = f'(2e;2 — 2¢),u € O°(z:). Using a similar argument as in the proof
of theorem above, we can deduce the desired result. O

4. ¢-DUALITY THEOREMS

In [12], the dual problem of (P) was formulated in Wolfe type and some results
on e-duality theorems was established. In this part, we are interested in a dual
problem of (P) in a mixed type of Wolfe and Mond-Weir type. With this approach,
we can cover some results established before. In addition, e-duality theorems in
Mond-Weir are also derived. Besides e-duality theorems, our results attempt to
evaluate the relations between the approximate optimal values of (P) and its dual
problems.

Let us consider the mixed type dual problem of (P):

(D) Maximize L(z,)) := f(y) 4+ > cr Aeft(y)
s.t 0€0°f(y) + > rer M + )0 fir(y) + N(C,x) + /e B*,
.U’tft(y) Z Ovt € T7
(y, A, u) € C' x Rf) X R(f).

Denote by F' the feasible set of (D).
Based on the definition of e-quasisolutions of the dual problem of (P) in Wolfe type
presented in [12], we propose the definition of e-quasisolutions of (D) as follows.

Definition 4.1. A point (y., \, i) € F is called an e-quasisolution of (D) if
L(ye, A) > L(y, A) = Velly = yell = VElIA = N1, ¥(y, A p) € F.
Theorem 4.1. If f, f;,t € T, are regular on C and L(-,() is e-semiconvex on C for
every ( € RSFT) then e-weak duality between (P) and (D) holds, i.e.,
f(x)+Vellz —yl| > Ly, \),Vz € A,V(y,\, u) € F.

Proof. Let z and (y, A, 1) be the feasible solutions of (P) and (D), respectively. We
have

0€0f(y) + Z()‘t + )0 fi(y) + N(C,y) + VeB™ ju fi(y) > 0,t € T.
teT
Using an argument as in the proofs of theorem above, we deduce that
Lz, A+ p) + Velz —yll = L(y, A + p), Vo € C.
As z € A, we get fi(x) < Oforall t € T. From this and u;fi(y) > 0,t € T, the
inequality above implies
f@) + Vellz =yl = Ly, A).

O

Theorem 4.2. Let (z, 5\) € A x Rf) be a strict generalized KKT pair up to €. If

f, fr,t € T, are regular at z and L(-, () is e-semiconvex at z for every ¢ € Rf) then
(2, A, 0) is an e-quasisolution of (D).

Proof. Let (y, A\, ) € F. Using an argument similar to the one in the proof the
theorem above, we can deduce that

L(z, A+ p) + Velz —yll = L(y, A + p) > L(y, A),Vz € C.
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Hence,
Lz, A+ p) > Ly, \) — Vellz = y]|. 4.1)
Note that
L(z,A) = L(z, A+ 1) = > (A = M — ) fi(2) 4.2)
teT

and (z,\) is a strict KKT pair up to €. Hence, \; = 0 if f(z) < 0.
So, if f;(z) < 0 then we get

L(2,A) = L(z, A+ p) = — Z()\t + pt) fr(2) > 0. (4.3)
teT

If0 < fi(z) < /e then
(A = At = ) fr(2) = =X = Mo — el fe(2) = =X = Ml fu(2).

Combining this, (4.2), and (4.3), we obtain L(z,\) — L(z, A + p) > —/2||A — A1
This and (4.1) imply that

L(z,\)=L(y; \) = L(2, \)=L(z, A+ p)+L(2, A+p) =Ly, A) > —Ve A=Al — e[l 2=yl

Furthermore, since (2, \,0) € F, the desired conclusion follows. O

When p = 0, Problem (D) becomes the dual problem of (P) in Wolfe type and
corresponding theorems can be derived. As A\ = 0 we obtain the dual problem of
(P) in Mond-Weir type as follows.

(Dm) Maximize f(y)
s.t 0€0°f(y) + Drer m0°fe(y) + N(C,z) + \/eB*,
Mtft(y) 2 07t S T7

T
(y7u)€C><RSr).

The feasible set of (Dy) is denoted by Fj;.

Definition 4.2. A point (z, i) € F); is called an e-quasisolution of (Dy;) if

f) +Vellz =yl = f(y),Y(y, 1) € Far

Remark 4.3. When \ = 0, from Theorem 4.1, we get f(z) + 2|z —y|| > f(y),z €
A, (y,0, ) € F. Combining this and the problem (Dy;) we obtain an e-weak duality
theorem in Mond-Weir type. As p = 0, Theorem 4.1 becomes the e-weak duality
theorem presented in [12], and Theorem 4.2 reduces to Corollary 5.2 in [12].

Theorem 4.3. Let (z, i) be a KKT pair up to €. Suppose that f, f;,t € T, are regular

at z and L(-, () is e-semiconvex at z for every { € R(f)

Of(DM)

Proof. Let (y,u) € Fjy. By using an argument as in the proof of Theorem 4.1, we
can deduce

. Then z is an e-quasisolution

L(z, p) + Vellz =yl > L(y, ) > f(y),Yz € C.

Since (z, i) is a KKT pair up to €, (z, i) is a point of Fs. Furthermore, since z € A,
fi(z) <0forallt € T. Consequently, from the inequality above,

f(2) + Vellz —yll = Lz, g) + Vellz = yll = L(y, i) > f(y).
The desired result follows. O

Relations between (P) and its mixed type dual problem will be clarified some
more by Theorem 4.4 and 4.5 below.
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Theorem 4.4. Suppose that f, fi,t € T, are regular at z. and L(-, ) is e-semiconvex
at z. for every ( € R&T). Let (2., \, i) be a feasible point of (D) such that \; f;(z.) > 0
forallt € T. If z. € A, then it is an almost e-quasisolution for (P).

Proof. Let (z., A, i) be a feasible point of (D). Using argument as above, we can
deduce that

L(z, M\ 1) + Vel|x — z|| > L(ze, \, i) > f(2),Vx € C.
If z. € A, then for all x € A we obtain
f(@) + Vellz = zl| > L(ze, A, 1) > f(2).

Remark 4.4. As i = 0, the theorem above becomes Proposition 5.2 in [12].

The following theorem is a small modification of the one above. The proof is
omitted.

Theorem 4.5. Suppose that ft,t € T, are semiconvex at ze and f is e-semiconvex
at z.. Let (z¢, \, i) be a feasible point of (D) such that A\; fi(z.) > 0 forallt € T. If
ze € A. then it is an almost e-quasisolution for (P).

Remark 4.5. When 1 = 0, Theorems 4.4 and 4.5 are the e-converse dual theorems
in Wolfe type.

It is well known that, for an optimization problem, if strong duality between the
problem and its dual problem appears then they have the same optimal value. In
case approximate duality, it may need to know the error estimation between the
optimal values of primal and dual problems. The next part is devoted to propose
some results on error estimation between the value of (P) and the value of its dual
problem at their e-quasisolutions, respectively.

Theorem 4.6. Given ¢ > 0, suppose that z. is an e-quasisolution of (P) and there

exist \*, u* € RS_T) such that (z., \* + u*) is a KKT pair up to €. Let (y., \, ji) is an
(T)

e-quasisolution of (D). If L(-, () is e-semiconvex on C for every ¢ € R’ then
= VElA =N = Vellye = zell < Llye, A) — fze) < Vellye =zl (4.4)
Proof. Let (ye, A, i) be an e-quasisolution of (D). We get
L(ye, A) = Ly, A) = Velly = yell = VElIA = M1, ¥(y, A p) € F. 4.5)

Let z. be an e-quasisolution of (P) and (z., A* 4+ *) be a KKT pair up to €. We obtain
fi(ze) = 0for all t € T(A\* + p*). Note that T(A\*), T(u*) C T(A* + p*). It implies
that fi(z.) = 0forall t € T'(u*) UT(A\*). Hence, uf f:(z:) = 0 for all t € T. This
deduces that (z., \* 4+ p*) is also a feasible point of (D). From (4.5), we obtain

L(ym;‘) > L(2e, \") — Vel|2e — Yell — \EH/\* - ;\Hl
Note that f;(z.) = 0 for all t € T(A\*). Hence, L(z:,\*) = f(zc). So,
L(ye, A) > f(22) = Vellze = el = VElIA* = Al 4.6)

On the other hand, by applying Theorem 4.1 with L(-, \) to be e-semiconvex on C,
we obtain

fze) + Vellze = yell > L(ye, A).
This and (4.6) imply the conclusion. t
The following corollary can be obtained directly if the dual problem is formulated
in Mond-Weir type.
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Corollary 4.6. Given ¢ > 0, suppose that z. is an e-quasisolution of (P) and there

exist yi* € R&T) such that (z., 1u*) is a KKT pair up to €. Let y. is an e-quasisolution

of the problem (D). If f is e-semiconvex on C' then
£ (ye) = f(ze)] < Vellye — zll.
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1. INTRODUCTION

Numerous problems in mathematics and physical sciences can be recast in

terms of a fixed point problem for nonexpansive mappings. For instance, if the
nonexpansive mappings are projections onto some closed and convex sets, then
the fixed point problem becomes the famous convex feasibility problem. Due to
the practical importance of these problems, algorithms for finding fixed points of
nonexpansive mappings continue to be flourishing topic of interest in fixed point
theory.
The problem of finding a common fixed point of nonexpansive mappings has been
investigated by many researchers: see, for instance, Bauschke [4], O’ Hara et al.
[23], Jung [16], Chang et al. [8], Ceng et al. [9], Chidume et al. [11], Kang et al.
[18], N. Buong et al. [6] and others.

In 2000, Moudafi [22] proposed a viscosity approximation method which was
considered by many authors [7, s s , s s | of selecting a particular
fixed point of a given nonexpansive mapping in Hilbert spaces. If H is a Hilbert
space, T': C' — C is nonexpansive self-mapping on a nonempty closed convex C of
H and f: C — (' is a contraction mapping, then he proved the following results:
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(1) The sequence {z,} in C generated by the iterative scheme:

1 En
EC, nziT n PR
o . 1+¢, (x)+1+67,,

converges strongly to the unique solution of the variational inequality

T € F(T) such that (I — f)(z), T —z) <0, Yz € F(T),

f(xn), Vn >0,

where {£,,} is a sequence of positive numbers tending to zero.
(2) With a initial zg € C, define the sequence {z,} in C by

En

_— > 0.
1+€nf(zn), Vn >0

Zn+l1 = T(Zn) +

1+e,
1 1

En+1 En
Then {z,} converges strongly to the unique solution of the variational inequality

T € F(T) such that (I — f)(Z), T — z) <0, Yz € F(T).

Suppose that lim,, €, = 0 and Z:O:l €n = +00, and lim,,_, = 0.

On the other hand, the problem of finding a fixed point of a nonexpansive map-
ping is equivalent to the problem of finding a zero of the operator equation 0 € A(x),
involving the accretive mapping A.

One popular method of solving the problem of finding a zero of a maximal
monotone operator is the proximal point algorithm, this algorithm is proposed by
Rockafellar. In 1976, Rockafellar [25] proved the weak convergence of his algorithm,
if the regularization sequence is bounded away from zero and if the sequence of the
errors satisfies the suitable condition. In 1991, Guler [14] gave an example showing
that Rockafellar’s proximal point algorithm did not converge strongly in an infinite-
dimensional Hilbert space. So, to have strong convergence, one has modify this
algorithm. Recently, several authors proposed modifications of Rockafellar’s proxi-
mal point algorithm to have strong convergence. Solodov and Svaiter [26] initiated
such investigation followed by Kamimura and Takahashi [17] (in which the work
of [26] is extended to the framework of uniformly convex and uniformly smooth
Banach spaces). Lehdili and Moudafi [20] combined the technique of the proximal
map and the Tikhonov regularization to introduce the prox-Tikhonov method. In
2006, Xu [31]; in 2009, Song and Yang [28] combined the regularization proximal
point algorithm and a modification of iterative algorithms of Hapern’s type [19] to
obtain strong convergence theorems for the problem of finding a zero of maximal
monotone operator in Hilbert space.

In 2011, by using the regularization proximal point algorithm of Xu [31], J. K.
Kim and T. M. Tuyen [19] introduced an implicit iterative method in the form
N
™ ZAi(:L'n_;_l) + Zpt1 =tpu+ (1 —t,)z,, n >0, (1.1)

i=1
where u,zy € F, and A; = I — T; to find a common fixed point of a finite family of
nonexpansive mappings 7; : £ — E, i = 1,2,..., N in Banach spaces. With this
algorithm they are obtained the strong convergence of iterative {z,,} generated by
(1.1) to a common fixed point of T;, when the sequences {r,} and {¢,} are chosen
suitable.

In this paper, we combine the regularization method and the viscosity approx-
imation method, and use the tecnique of accretive operators to get convergence
theorems for the problem of finding a common fixed point of a finite family of
nonexpansive mappings in Banach spaces. And also, we consider the stability of
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algorithms and we give an application for the convex feasibility problem in Banach
spaces.

2. PRELIMINARIES AND NOTATIONS

Let F be a Banach space with its dual space E*. For the sake of simplicity, the
norms of F and E* are denoted by the same symbol ||.||. We write (z, z*) instead
of 2*(x) for 2* € E* and x € E. We use the symbols —, — and — to denote the
weak convergence, weak* convergence and strong convergence, respectively.

Definition 2.1. A Banach space F is said to be uniformly convex if for any ¢ € (0, 2]
the inequalities |[z|| < 1, |ly]| < 1, ||z —y[| > ¢, imply there exists a § = d(g) > 0
such that | |
z+y
— <14
9 <

The function
p(e) =inf{l -2z +y| : [lz| = llyll =1, [lx —y| =} 2.1)

is called the modulus of convexity of the space E. The function §g(e) defined on the
interval [0, 2] is continuous, increasing and §g(0) = 0. The space F is uniformly
convex if and only if g (e) > 0, Ve € (0,2].

The function

p(r) =sup{27" (lz +yll + o —yll) = 1: 2l =1, lyl =7},  @.2)

is called the modulus of smoothness of the space E. The function pg(7) defined
on the interval [0, +00) is convex, continuous, increasing and pg(0) = 0.

Definition 2.2. A Banach space F is said to be uniformly smooth, if

PE(T)

lim =0. (2.3)

T—0
It is well known that every uniformly convex and uniformly smooth Banach space
is reflexive. In what follows, we denote

hg(T) := . (2.4)

The function hg(7) is nondecreasing. In addition, we have the following estimate
hg(KT) < LKhg(1), VK > 1, 7 > 0, (2.5)
where L is the Figiel’s constant [1, 2, 13], 1 < L < 1.7.

Definition 2.3. A mapping j from E onto E* satisfying the condition
J(@) ={f € B": (x,f) = |l«[* and || f[| = ||=[I} (2.6)
is called the normalized duality mapping of E.

In any smooth Banach space J(z) = 2~ !grad||x||? and, if E is a Hilbert space,
then J = I, where I is the identity mapping. It is well known that if E* is stricly
convex or E is smooth, then J is single valued. Suppose that J be single valued,
then J is said to be weakly sequentially continuous if for each {z,} C E with
Ty =z, J(xy) N (z). We denote the single valued normalized duality mapping
by j.

Definition 2.4. An operator A : D(A) C F = F is called accretive, if for all
x,y € D(A) there exists j(x — y) € J(z — y) such that

(u—wv,jx—y)) >0, Yu € A(z), v € A(y). (2.7)
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Definition 2.5. An operator A: D(A) C E = E is called m—accretive, if it is an
accretive operator and the range R(AA + I) = E for all A > 0.

If A is a m—accretive operator, then it is a demiclosed operator, i.e., if the
sequence {z,} C D(A) satisfies z,, — = and A(z,) — f, then A(x) = f [2].

Definition 2.6. A mapping 7' : C — F is said to be nonexpansive on a closed
and convex subset C' of Banach space F if

[T(z) =Tl < llz —yll, Vo,y € C. 2.8)
If T': C — FE is a nonexpansive then I — T is accretive operator.

Definition 2.7. A mapping f : C' — F is said to be contraction on a closed and
convex subset C' of Banach space F, if there exists ¢ € [0, 1) such that

I f(x) = f)ll < cllz =yl Va,y € C. (2.9)

Definition 2.8. Let G be a nonempty closed and convex subset of F. A mapping
Q¢ : EF — (G is said to be

i) a retraction onto G if Q% = Qg:

ii) a nonexpansive retraction, if it also satisfies the inequality

HQG:C_QGy“ < ||CC—y||, Vm,yEE; (2.10)
iii) a sunny retraction, if for all z € F and for all ¢t € [0, +00),
Qo(Qaz +1(z — Qar)) = Qo (2.11)

A closed and convex subset C of F is said to be a nonexpansive retract of F,
if there exists a nonexpansive retraction from F onto C and is said to be a sunny
nonexpansive retract of F, if there exists a sunny nonexpansive retraction from £
onto C.

Definition 2.9. Let (1, (> be convex subsets of . The quantity
B(C1,C3) = sup inf |lu—v| = sup d(u,Cs)
ueC, veC2 ueCy
is said to be semideviation of the set C'; from the set (5. The function

H(C1, 02) = max{ﬂ(Cl, CQ), ﬁ(CQ, Cl)}

is said to be a Hausdorff distance between C and Cs.

In what follows, we shall make use of the following lemmas:

Lemma 2.10. [3] If E is a uniformly smooth Banach space, C7; and Cy are closed
and convex subsets of E such that the Hausdorff H(C1,Cs) < 4, and Q¢, and Qc,
are the sunny nonexpansive retractions onto the subsets C7 and C5, respectively,

then 16L6
HQ@x—Q@ﬂﬁglmﬂ%+de@ifL (2.12)
where L is Figiel’s constant, r = ||z||, d = max{dy,d2}, and R = 2(2r +d) +J. Here

d; = dist(0,C;), 1 = 1,2, and 0 is the origin of the space E.

Lemma 2.11. [1] Let E be an uniformly convex and uniformly smooth Banach space.
If A = I — T with a nonexpansive mapping T : D(A) C E — E, then for all
x,y € D(T), the domain of T,

iR (2.13)

where ||z|| < R, |ly|| < Rand1 < L < 1.7 is Figiel constant.

Axr — A
(Az— Ay, j(x —y)) > L' R*5 (wyll>
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Lemma 2.12. [1] In an uniformly smooth Banach space E, forall x,y € F,

Iz + 9P < 2l + 20y, i) + epu(lsl), 214)
where ¢ = 48 max(L, || z|, ||yl])-

Lemma 2.13. [12] Let A be a continuous and accretive operator on the real Banach
space E with D(A) = E. Then A is m—accretive.

Lemma 2.14. [5, 29] Let {a,, } be a sequence of nonnegative real numbers satisfying
the following relation:

ant1 < (1 —an)a, +op, Vo >0,
where {a,} C (0,1) for each n > 0 such that (i) lim, . a, = 0; (i) Yoy v = 0.
Suppose either (a) o, = o(aw,), or (b) >0, |on| < oo, or (¢) limsup In < 0. Then

n
a, — 0asn — oo.

3. MAIN RESULTS

Firstly, we consider the following problem
Finding an element z* € S = NY, Fiz(T}), (3.1)
where Fiz(T;) is the set of fixed points of the nonexpansive mapping T; : £ — F,
i=1,2,..,N.
Letxg € Fandlet f : E — FE be contraction mapping on E with the contractive
coefficient k € [0, 1), we define the sequence {x,,} as follow:
N
T Y Ai(@ni1) + Tngr = taf(@n) + (1= tn)zn, n >0, (3.2)
i=1
where {r,} and {t,} are sequences of positive real numbers.

Remark 3.1. The algorithm (1.1) is a special case of the algorithm (3.2), when
f(z)=uforalz € E.

Remark 3.2. In this paper, we use the symbol f to denote the contraction mapping
on F with the contractive coefficient k£ € [0,1).

Theorem 3.3. Suppose that E is a uniformly convex and uniformly smooth Banach
space, which admits a weakly sequentially continuous normalized duality mapping
jfromE toE*. LetT,: E — FE, i =1,2,..., N be nonexpansive mappings with
S = NN, Fix(T;) # 0. If the sequences {r,} C (0,+00) and {t,} C (0,1) satisfy

D) limy oot = 0: Y0 o by = +00:

ii) lim,,_, oo 7, = +00,
then the sequence {x,} generated by (3.2) converges strongly to a common fixed
point g € S, which is unique solution of the following variational inequality

((I—=f)a),jlg—p)) <0, Vpes. (3.3)

Proof. Firstly, we show that equation (3.2) defines a unique sequence {z,} C E.
Indeed, since the operator Zf\il A; is Lipschitz continuous and accretive on F,
it is m—accretive (Lemma 2.13). Therefore equation (3.2) has a unique solution
Tn+1 € B

For every z* € S, we have

N
<Z Ai(Tnt1), §(Tpi1 — %)) 20, Yn > 0. (3.4)
=1
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Therefore,
(tnf(xn) + (1 —ty)xn — Tpt1,§(Tne1 — %)) >0, Y > 0. (3.5)
It gives the inequality
1 = 2|7 < ftallf(@n) — 27| + (1 = tn)lon — 27| |21 — 2"].
Consequently, we have

|Znt1 — 'r*H <t f(z¥) — 2| + tn“f(xn) = f@)+ (1 —tn)l|zn — x*H
Stallf(2) — 2| + 1 — (1 = K)][|lzn — 27|

1S (") — || .
SmaX (W,”xn—x ||)
< max (W, |zo — *||), Vn > 0.

Therefore, the sequence {z,,} is bounded. Every bounded set in a reflexive Banach
space is relatively weakly compact. This means that there exists some subsequence
{zn,} C {z,}, which converges weakly to a limit point T € E.

Suppose ||z,]| < R and ||z*|| < R with R > 0. By Lemma 2.11, we have

oo (Vo) o L

4R = R2 (Ai(zps1), J(Tpge — 7))

;N
< ﬁ<z Ap(@ng1),J(@nge1 — 7))
=1

L .
< RZ [tnf(2n) + (1 = tn)zn — oy || |Tng1 — 27|
Tn

— 0, n — o0,

foreveryi=1,2,...,N.

Since modulus of convexity dg is continuous and F is the uniformly convex
Banach space, A;(zp+1) — 0, i = 1,2,..., N. It is clear that T € S from the
demiclosedness of A;.

Let ¢ be unique solution of the variational inequality (3.3). Then, we get

1im:3§o<(l = (@), (g =) = lim (I = f)(a),5(q = zn,))
(I = )g),j(g—7)) <0.

(3.6)

Next, we have

N
||xn+1 - (I||2 = <_rn Z Ai(fnJrl) + tnf(xn) + (1 - tn)xn - Q7j($n+1 - QS’U)>
1;1
= _rn<z Ai(xn+1)7j(xn+1 - Q)> + <tnf(xn) + (1 - tn)xn - Qaj(xn-i-l - Q)>
i=1
< %[Iltnf(:rn) + (= t)azn — g + zns1 — ql?)-
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By Lemma 2.12 and the estimate above, we conclude that

lzns1 = all* < lltaf(za) + (1 = t)an — qll?
= [[tn(f(2n) = £(@)) + (1 = ta)(@n — q) + ta(f() = @)|?

< (1= tn)?[lzn — all® + 22 (1 = ta){(f(2n) — f(@) + (f(a) — @), (20 — q))

+ pp(tn] S (o) )
< [0~ t0)? o 2kt (1 t0)]lrn — 0l + 2t0(1 ~ £2){ () ~ 4, n — 0)
+ epp(tnl f(en) )

(1= tn)lzn = gl + 2tn (1 = ta){f(q) = ¢, 5 (zn — q))
_ | Feoettall ) — al). it € 0.3),
=\ (1= 20— Btalllon — all? + 260 (1 = £2) (7 @) = (0 — )

Fepi(tnl ) —al), 1k € (5,1).

Consequently, we have

1
, @ =t)llzn —all? + o, if k€ [0, 5],
[en1 —qll* < 20 (3.7)
[1 =201 = B)tn]llzn — qll” + on, if k€ (5, 1),

2

where

CpE(thf(l'n) — q”)]

On =tn [2(1 - tn)<f(q) - qaj($n - q)> + n

Since F is the uniformly smooth Banach space, the property of function pg(t) and
pu(tnllf(zn) —ql)
ln

(3.6), we obtain limsup,,_, ?—" < 0. So, an application of Lemma 2.14 onto (3.7)
yields the desired result. " (|

the boundedness of {f(z,)}, we get that — 0, n — oo. By

Theorem 3.4. Suppose that E is a uniformly convex and uniformly smooth Banach
space, which admits a weakly sequentially continuous normalized duality mapping
jfromE toE*. LetT,: E — FE, i =1,2,..., N be nonexpansive mappings with
S = NN, Fixz(T;) # 0. If the sequences {r,} C (0,+00) and {t,} C (0,1) satisfy

D) imy, oo by = 0; Do gt = 400, oo o [tng1 — tn| < +00;

ii) i%frn =7r>0, ZZOZO ’1 _In ’ < +00,

7‘n—‘—l

then the sequence {x,} generated by (3.2) converges strongly to a common fixed
point q, which is unique solution of the variational inequality (3.3).

Proof. From the proof of Theorem 3.3, we obtain the sequence {z,,} is bounded and
there exists a subsequence {z,, } of {z,} such that z,, — T € E. Now, we show
thatx € S.

In (3.2), replacing n by n + 1, we get

N

Tn+1 Z Ai(mn—&-Q) + Tn42 = tn-‘rlf(xn—i-l) + (1 - tn-l—l)xn-&-l- (38)
i=1
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From (3.2) and (3.8) and by the accretiveness of Zf;l A;, we have
Tt (Tnt2 = Tnt1, J(Tnt2 = Tn1)) = (Pt = 1) (Tng2, §(Tntz — Tng))
< <7’n[tn+1f(xn+1) + (1 - tn+1)zn+1]
— Tp1tnf(Tn) + (1 = tn)znl, §(Tni2 — Tnt1)).
Hence,
Tnttl|@ns2 = Tpga || < Irnftn f (@ng1) + (1= tng1)Tnga] = roga[tnf (@n) + (1 = ta)an]||
+ a1 = ral-|Tn2|]
< Tng1(1 = tog1)[Tng1 — 2l + (1 = tog1) e — Toga|-[[onsa |l
+ Pntiftnr — tall@nll + a1 — ol || 2042
+ Pntitns1 [ f(@ns1 — f@n)| + tagr|rnsr — rol [ f(@nsa) |l
+ rptltngr — tal L f (@)l
<rpp1[l = (1= K)tpa]l|zngr — znll + (1 = tog1)|rn — roa || @na ||
+ Pntiftnsr — tall@nll + [rag1 — ol || 202
+ tnt1[Tnt1 — ol f (@) |+ ragaltnsr — tal L (@0)]-
By {t,} C (0,1) and r,, > 0 for all n, we deduce

Tn

|Znie—Tni1] < [1—(1—k)tn+1]||xn+1—a:n||+(2\tn+1—tn]+3|1— \)K, (3.9)

rnJrl

where K = max{sup || f(z,)]|,sup ||z, ||} < +o0o. By Lemma 2.14, ||Z,4+1 — &y | —
0,as n — ooc.
Suppose R > max{K, ||z*|}. By Lemma 2.11, we have

g5 (W) < %(Ai(xnﬂ%j(mnﬂ — "))

N
L _ )
< ﬁ(Z Ap(Tn41), 5 (Tns1 — 7))
k=1
< L
- R2r,

2L
< E@Rtn + [|Tns1 — znll)

[t f(@n) + (1 = tn)zn — Tosa || |Tng1 — 7|

— 0, n — 00,

forevery i =1,2,..., N.

Since modulus of convexity §r is continuous and F is the uniformly convex
Banach space, A;(xp+1) — 0, ¢ = 1,2,...,N. It is clear that T € S from the
demiclosedness of A;.

The rest of the proof follows the pattern of Theorem 3.3. O

Now, we will give a method to solve the following more general problem
Finding an element z* € S = N, Fix(T), (3.10)

where T; : C; — C;, i = 1,2,..., N is nonexpansive mapping and C; is a closed,
convex and nonexpansive retract of E.
Obviously, we have the following lemma:

Lemma 3.5. Let F be a Banach space and let C' be a closed, convex and retract
of E. LetT : C — C be a nonexpansive mapping such that Fix(T) # (. Then
Fiz(T) = Fiz(TQc¢), where Q¢ : E — C is aretraction of E.
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We consider the iterative sequence {x,,} defined by

N
Tn ZBi($n+1) + Tpy1 = tnf(xn) + (1 - tn)l'ny g€ E, n>0, (8.11)
=1

where B, = I — T;Qc,, ©« = 1,2,...,N and Q¢, : E — C; is a nonexpansive
retraction from F onto C;, i =1,2,..., N.

Theorem 3.6. Suppose that F is a uniformly convex and uniformly smooth Banach
space, which admits a weakly sequentially continuous normalized duality mapping
j from E to E*. Let C; be a convex closed nonexpansive retract subset of E and let
T;: C; — C;, i =1,2,..., N be nonexpansive mappings with S = N, Fiz(T;) # (.
If the sequences {r,} C (0,+00) and {t,,} C (0,1) satisfy

i) limn—>oo tn = 0; 270:;0 tn, = +00;

ii) lim,,_, oo 7, = +00,
then the sequence {x,} generated by (3.11) converges strongly to a cormmon fixed
point g € S, which is unique solution of the following variational inequality

((I=$)a)ilg—p) <0, VpeS. (3.12)
Progf. By Lemma 3.5, we have S = NY, Fiz(T;Qc¢,) and apply Theorem 3.3 we
obtain the proof of this theorem. O

Theorem 3.7. Suppose that E is a uniformly convex and uniformly smooth Banach
space, which admits a weakly sequentially continuous normalized duality mapping
jfrom E to E*. Let C; be a convex closed nonexpansive retract subset of E and let
T;: C; — Cy, i = 1,2, ..., N be nonexpansive mappings with S = NY_, Fiz(T;) # 0.
If the sequences {r,} C (0,400) and {t,,} C (0,1) satisfy

i) limy, oot = 0; EZOZO tp = +00, ZZO:O |tn+1 - tn| < +00;
r
i) infr, =r>0, >, |1 - — | < o0,
n

Tn+1
then the sequence {x,} generated by (3.11) converges strongly to a common fixed
point g € S, which is unique solution of the variational inequality (3.12).

Proof. By Lemma 3.5, we have S = NY, Fiz(T;Qc,) and apply Theorem 3.4 we
obtain the proof of this theorem. O

Next, we study stability of regularization algorithm (3.11) in the case that each C;
is closed, convex and sunny nonexpansive retract of E with respect to pertubations
of operators T; and constraints C;, i = 1,2, ..., N satisfying conditions:

(P1) Instead of C;, there is a sequence of closed, convex and sunny nonexpan-
sive retracts C]' C E/, n = 1,2, 3, ... such that

H(CP,Ci) < 0ny i =1,2,..., N,

where {J,,} is a sequence of positive numbers.

(P2) On the each set C7", there is a nonexpansive self-mapping 7;" : C}" — C7,
1 = 1,2,..., N satisfying the conditions: if for all ¢ > 0, there exists the
increasing positive functions ¢(t) and £(¢) such that g(0) > 0, £(0) = 0
andz € C;, y € C", ||z — y|| <4, then

1Tz = T3yl < g(max{]|z[], [[y[|})§(0)- (3.13)
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Remark 3.8. Note that, the conditions (P1) and (P2) are considered in [1] by Y.
Alber.

We establish the convergence and stability of regularization method (3.11) in the
form

N
Tn ZB?(Zn+1) + 2Zpt1 = tnf(xn) + (1 - tn)zna 20€E, n>0, (3.14)
i=1
where B' = I —T"Qcr, 1 = 1,2,...,N, f: E — F is a contraction and Q¢ :

E — C? is a sunny nonexpansive retraction from F onto C}*, i =1,2,..., N.

Theorem 3.9. Suppose that E' is a uniformly convex and uniformly smooth Banach
space, which admits a weakly sequentially continuous normalized duality mapping
j from E to E*. Let C; be a convex closed sunny nonexpansive retract subset of
EandletT; : C; — C;, i = 1,2,..., N be nonexpansive mappings with S =
NN, Fiz(T;) # 0. If the conditions (P1) and (P2) are fulfilled, and the sequences
{rn}, {6n} and {t,} satisfy
i) lim, o0 tn, = 0; ZZOZO t, = +o0;
i) lim,, oo 1y, = +00;
rnélarv/hg (0.
iii) Y7 o rné(a\/he(d,)) < +oo orlim, . ng(t—E(n) = 0 foreacha > 0,
n

then the sequence {z,} generated by (3.14) converges strongly to a common fixed
point g € S, which is unique solution of the variational inequality (3.12).

Proof. For each n, vazl B} is m—accretive operator on E, so the equation (3.14)
define unique element 2,41 € E.
From the equation (3.11) and (3.14) we have

N
Tn( Z Bl (zn41) = Bi'(Tn+1),3(Zn+1 — Tny1))
i=1

N
+ 7Y Bl (@n41) = Bil@nt1), §(Gza1 = @ni1)) + 201 = Tnga|f?
i1
=1 =tn)(2n — Tns J(2nt1 — Tnt1)) + talf(2n) = f(2n), 5 (2n+1 — Tns1))-

(3.15)

By the accretiveness of vazl B}’ and the equation (3.15), we deduce

N

2n41 = Total| < [1—= (L= k)ta]llzn — znll + 70 Z B} (#n41) — Bi(znt1)|- (3.16)
=1

For each i € {1,2,..., N},
1B} (xn41) — Bi(@nt1)[| = |IT}'Qep 2nt1 — TiQc Tnta |- (3.17)

Since {z,} is bounded and H(C;,C") < §,, there exist constants K;; > 0 and
K5; > 1 such that inequalities

Qcrni1 — Qo < Kiiv/hie(K2idn) < Kiiv/ KoiL/hg(6n) (3.18)

hold.
By the condition (P2),

|T"Qcrant1 — TiQc; Tny |l < g(Mi)§(K1iv/ KaiLn/hip(d,)), (3.19)
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where M; = max{sup ||Qcr2ni1],sup |Qc, Zni1l|} < +oc.
From (3.16), (3.17) and (3.19), we obtain

lzn41 = Tl <1 = (1= k)tnlllzn — znll + Ng(M)rn&(vi2v/he(dn)),  (3.20)
where M = max{M;, Ms,..., My} < +oc and 715 = z:{%aXN{Ku\/m}
By the assumption and Lemma 2.14, we conclude that ||z, —z,| — 0. In addition,
by Theorem 3.6,
2 = qll < llzn — @nl| + |z — gl| — 0, as n — oo, (3.21)
which implies that z,, converges strongly to q. U

By a proof similar to the proof of Theorem 3.9 we have the following result:

Theorem 3.10. Suppose that E is a uniformly convex and uniformly smooth Banach
space, which admits a weakly sequentially continuous normalized duality mapping
j from E to E*. Let C; be a convex closed sunny nonexpansive retract subset of
EandletT; : C; — C;, i = 1,2,..., N be nonexpansive mappings with S =
NN, Fiz(T;) # 0. If the conditions (P1) and (P2) are fulfilled, and the sequences
{rn}, {0n} and {t,} satisfy

1) limy, oo b = 0: D00 gt = 400, Do o |tnt1 — tn] < +00:

ii) infr, =r >0, ZZOZO |1 — TT" | < 400,
n n+1
n \/ h 5”
iii) Y07 o rné(a\/he(0,)) < 400 orlim, o rné(ay/he(0n) = 0 foreacha > 0,

tn
then the sequence {z,} generated by (3.14) converges strongly to a common fixed
point g € S, which is unique solution of the variational inequality (3.12).
Finally, in this section we give a method to solve the following problem:

Finding an element z* € S = NY | Fiz(T;), (3.22)

where 1; : C; — E, ¢ = 1,2, ..., N is nonexpansive nonself-mapping and C; is a
closed, convex and sunny nonexpansive retract of F.

Lemma 3.11. [21] Let C be a closed and convex subset of a strictly convex Ba-
nach space E and let T : C — FE be a nonexpansive mapping from C' into
E. Suppose that C is a sunny nonexpansive retract of E. If Fix(T) # 0, then
Fix(T) = Fiz(QcT), where Q¢ is a sunny nonexpansive retraction from E onto C.
We have the following results:

Theorem 3.12. Suppose that E is a uniformly convex and uniformly smooth Banach
space, which admits a weakly sequentially continuous normalized duality mapping
j from E to E*. Let C; be a convex closed sunny nonexpansive retract subset of
E, letT;: C; — E, i = 1,2,..., N be nonexpansive mappings such that S =
NN, Fiz(T;) # 0. If the sequences {r,} C (0,+00) and {t,} C (0,1) satisfy
1) limy, o0 b, = 0: D07 oty = +00;
ii) lim,,_ o0 7 = +00,
then the sequence {u,,} defined by
N
Tn Zfi(un+1) + Upt1 = tnf(@n) + (1 —ty)un, up € E, n >0, (3.23)
i=1
converges strongly to a common fixed point ¢ € S, which is unique solution of the
Jollowing variational inequality

((I = f)),jlg—p) <0, VpeSs, (3.24)
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where f; =1 — Qc,TiQc,, 1 =1,2,...,N.

Proof. By Lemma 3.5 and Lemma 3.11, S = N, Fiz(T;) = NY, Fiz(f;). Apply
Theorem 3.3 we obtain the proof of this theorem. O

Theorem 3.13. Suppose that F is a uniformly convex and uniformly smooth Banach
space, which admits a weakly sequentially continuous normalized duality mapping
j from E to E*. Let C; be a convex closed sunny nonexpansive retract subset of
E letT;: C; — E, i = 1,2,..., N be nonexpansive mappings such that S =
NN, Fiz(T;) # 0. If the sequences {r,} C (0, +00) and {t,} C (0,1) satisfy

i) lim, o0 tn, = 0; ZZOZO t, = +o0, ZZO:O [tne1 — tn| < Ho00;

i) infr, =r>0, Y ‘1 _ I | < +00,
n Tn+1

then the sequence {u, } defined by

N

Tn Z fi(un+1> + Un+1 = tnf(xn) + (1 - tn)uny Uo S E, n Z 07 (325)
i=1

converges strongly to a common fixed point ¢ € S, which is unique solution of the
variational inequality (3.24).

Proof. By Lemma 3.5 and Lemma 3.11, S = N, Fiz(T;) = NY, Fiz(f;). Apply
Theorem 3.4 we obtain the proof of this theorem. O

4. AN APPLICATION
Consider the following convex feasibility problem:
Finding an element z* € S = NY.,S; # 0, 4.1)

where S;, i = 1,2, ..., N are closed, convex and nonexpansive retracts of a uniformly
convex and uniformly smooth Banach space E.

In this section, we give an application of regularization algorithms (3.2) to find a
solution of (4.1).
Let (s, denote the nonexpansive retraction from E onto S5;, ¢ = 1,2,...,N. Itis
clear that F'(Qs,) = S;, i = 1,2,..., N. Thus, the problem (4.1) is equivalent to the
problem of finding a common fixed point of finite family of nonexpansive mappings
T,=Qs,,i=1,2,...,N.

By Theorem 3.3 and Theorem 3.4, we have the following results:

Theorem 4.1. If the sequences {r,} C (0,+0c0) and {t,} C (0,1) satisfy

i) Hmy, oo b, = 0: Y0 o by = +00:
ii) lim,, oo 1, = +00,

then the sequence {x,} defined by

N
Tn ZAi(anrl) + Tp1 = tnf(mn) + (1 - tn)x'ru Uu, Ty € E7 n > 0 (4.2)
i=1

converges strongly to a solution of (4.1), where A; =1 —Qg,, i =1,2,..,N
Theorem 4.2. [f the sequences {r,} C (0,400) and {t,} C (0, 1) satisfy
i) hmnaoo tn = 0; ZZO:O tn = +007 ZZOZO ‘tn+1 - tn| < o005
r
ii) infr, =r >0, 30 |1 — ——| < +o0,
n

Tn+1
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then the sequence {x,,} defined by
N
Tn ZAi(an) +Zpi1 =tnf(an) + (1 —ty)xn, u,z0 € E, n >0 (4.3)
i=1
converges strongly to a solution of (4.1), where A, =1 —Qg,, i =1,2,...,. N
Now, we consider a special case of problem (4.1), it is the problem of finding a
solution of a general system of linear equations.
Let S denote the set of solutions of the general system of linear equations

k
Zaija:j =b;,1=1,2,...,.N, (4.4)
j=1
and we suppose S # (), and Z§:1 afj >0,Vvi=1,2,...,N.
Let
k
S; = {(.’171,332, ...,xk) | Zaijxj = bl}, 1=1,2,...,N. (4.5)
j=1

Then, S; is a hyperplane in R”.
It is well - known that, the orthogonal projection P; from R¥ onto S; is also the
sunny nonexpansive retraction from R* onto S;, i = 1,2, ..., N. Moreover,

k

Z (lijil'j — bl k

Pi(x) = (xl - a“]_l — ) ,1=1,2,...,N, 4.6)
CL% =1

- Y

J

for all z = (21, ..., 71) € R¥,
We have a corollary of Theorem 4.1 and Theorem 4.2:

Corollary 4.3. If the sequences {r,} C (0,+o00) and {t,} C (0,1) satisfy the
conditions i) and ii) in Theorem 4.1 or the conditions i) and ii) in Theorem 4.2, then
the sequence {x,,} defined by

N

Tn ZBi(anrl) + Tn1 = tnf(xn) + (1 - tn)xny U, Ty € E, n > 0 (4.7)

i=1
converges strongly to a solution z* of system (4.4), where B; =1—PF;, i =1,2,...,N.
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ABSTRACT. We present a unifying semi-local convergence analysis of two-step Newton-type
methods for solving nonlinear equations in a Banach space setting. Convergence order of
these methods is higher than two. Our analysis expands the applicability of these methods
by providing weaker convergence criteria and a convergence analysis - which is tighter
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1. INTRODUCTION

In this study, we are concerned with the problem of approximating a locally
unique solution z* of equation
F(z) =0, (1.1)
where, F is a twice Fréchet differentiable operator defined on a convex subset D
of a Banach space X with values in a Banach space Y. Numerous problems in
science and engineering can be reduced to solving the above equation [18, 32].
Consequently, solving these equations is an important scientific field of research.
In many situations, finding a closed form solution for the non-linear equation (1.1)
is not possible. Therefore, iterative solution techniques are employed for solving
these equations. The study about convergence analysis of iterative methods is
usually divided into two categories : semi-local and local convergence analysis.
The semilocal convergence analysis is based upon the information around an initial
point to give criteria ensuring the convergence of the iterative procedure. While the
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local convergence analysis is based on the information around a solution to find
estimates of the radii of convergence balls.

In the present paper, we study the semi-local convergence of the Two-step
Newton-type method (TSNTM) defined by

Yn = Tn = F'(2) " F(@n)
Tps1 = Yo — F' (€0) T Tr (20) F(yn)
where z¢ € D is an initial point, the operator 7¢(x) : D — Y is given as
Tr(x) = T+ Vr(x) + Vr(2)’Gr(2),
where the operator Vz(z) : D — Y is defined by
Vr(x) = F ()" F" (@) F (2) " Fz)

and Gr : D — L(X,X) is a given linear operator for each 2 € D. Some special
cases of (TSNTM) are

Case — 1. two-step Newton method of order three (TSNM-0O-3) defined by
Yn = Ty — F'(x,)  F ()
Tn4+1 = Yn — ]:/(xn)ilf(yn)

foreachn =0,1,2,...,
Case — 2. Two-step Newton method of order four (TSNM-O-4) defined by

Yn = Tn — f/(xn)_lj:(xn) }
Tn+1 = Yn — F/(xn)il(z + V]:(xn))f(yn)

foreachn =0,1,2,...,
Case — 3. Two-step Newton method of order five (TSNM-0-5) defined by

Yn = Tp — -7:/(1771,)71]:(In)
Tyt Zyn—f’(l’n)_l(IJer(wn) (1.5)

V.’F(xn)Q 5

4 5 (51' —Vr ($n)>)}-(yn)

} foreach n=0,1,2,..., (1.2)

(1.3)

(1.4)

foreachn =0,1,2,....

Many other choices of operator 7 lead to other popular iterative methods such as
Halley’s-type or Chebyshev-type methods []. Concerning the order of convergence
of such methods - in the case when X =Y = R - a theorem by Traub [33] states
that for sufficiently smooth Gz(x) (TSNTM) has order four.

The following set of conditions (C) have been used to perform semi-local conver-
gence analysis of these method [1-29]
C,. there exists 7o € D such that F'(x¢)~! € L(Y, X),
Cs. Hf/(.’bo)ilf(xo)n <mn,
Cs. ||F/ (o) ' F"(2)|| < Lforeachx € Dor || F'(z0) " (F'(z) — F'(y))|| < Lz —yll

for each z,y € D,
Cy. |[|[F'(zo) M (F"(x) = F"(y))|| < M|z — y| for each z,y € D,
Cs. n< L2+ 4AM — LVL? +2M
NS USM(L + VIR + 2M)

Cs. U(azo, Ry) € D where Ry is the small positive root of

M, L
p(t)—?t +§t—t+n.
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However, simple numerical examples can be used to show that even though the
condition (C5) is not satisfied but still (TSNTM) converges to the solution z*. As an
example, let X =Y =R, zp = 1and D = [(,2 — (] for ¢ € (0,1). Define function
F on D by

F(x) =2° —C. (1.6)
Then, through some simple calculations, the conditions (C) yield
1 —
=129 roapogr M=1202-02

Figure 1 plots the criterion (C,) for the problem (1.6). The curve (defined by the right

102

20 T ——

I —e—1) i
18 | - LPHAM-LVELZFIM ||
SM(LA/LZE2M)

16 |- B

14 |

12 | *

10 - P

FIGURE 1. Convergence criterion (Cs) for (1.6).

hand side of the inequality (C4)) intersect the line 7 (see Figure 1) at  ~ 0.72. We
notice in the Figure 1 that for { < 0.72 the criterion (C4) is not satisfied. However,
one may see that the method (1.2) is convergent. For additional examples, see the
Section 4.

In this paper, we are concerned with expanding the applicability of (TSNTM)
where the the condition (Cs) (or (Cg)) fails. To achieve this, we introduce the
center-Lipschitz conditions
Cr. H]—"’(xo)_l(}"’(x) — F'(20))|| < Lo ||z — ao]| for each z € D,

Cs. Hf’(xo)_lT;c(x)]:'(a:o)H < bforeach z € D,

Cy. || F/(w0)~ (T — Tr(2))F'(20)|| < ¢ for each z € D.

Here onwards, the conditions (C1), (C2), (C3), (C4), (C7), (Cs) and (Cy) are referred
as the (H) conditions.

Several techniques are usually considered to study the convergence of iterative
methods, as we can see in the studies [1-33]. Among these, the most popular tech-
niques are based on majorizing sequences. In the studies that lead to convergence
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condition (Cs), the condition (C3) was used to compute the upper bound
1

1= L|zn — ol

Instead of using (C3), we use the more precise and less expensive condition (Cy4)

which leads to

|7 (20) " F (o) || < (1.7)

1
Fl(@n) " F(20)]| < . (1.8)
Note that
Lo <L (1.9)
holds in general and £/Ly can be arbitrarily large [23]. This change - in the

study of semi-local convergence of method - leads to tighter error estimates on the
distances ||y, — x|, Yn — ¥, ||z — *|| and weaker
convergence criteria.

The rest of the paper is organized as follows. Section 2 develop results on
majorizing sequences for (TSNTM) (1.2), where as in the Section 3 we develop the
semilocal convergence of the (TSNTM). Section 4 presents a Lemma about the
special case Two-point Newton method. Finally, numerical examples are given in
the concluding Section 5.

Tn+1 — Ynlls [ Tnt+1 — Ynl|» s

2. MAJORIZING SEQUENCES

Here, we find sufficient conditions for the convergence of scalar sequences that
will be shown - in the next section - to be majorizing for (TSNTM). Let £y > 0,
L>0,b>0,c>0andn > 0 be some positive constants. It is convenient for us to
define functions 7, « and h; for i = 1,2, 3 by

WLt

1t === v=a0), 2.1)
[Mét)z I NOR %}t
alt) = LT a = a(n), 2.2)
hi(t) = [a(t) + Lo(1 + (1))t — 1, (2.3)
ha(t) = " a(t)t + Lo (01 + (D)t (1) 2.4
and

hs(t) = a(t)t + Lo(1 + () (1 + a(t))t — 1 2.5)

where

at) = SA0P + L(0) + S a=a)

Let the minimum positive zeros of the functions h;, hy and hs be 71, 72 and 73,
respectively. Note that - by the choice of 1; - a(t) is well defined on (0,7;) and
a € (0,1). We set

1o = min{7n1, 72,73} (2.6)

Then, for all ¢ € (0,79) we have
a € (0,1) 2.7)
hi(t) <0 2.8)

ha(t) <0 (2.9)



UNIFYING SEMI-LOCAL ANALYSIS FOR ITERATIVE ALGORITHMS 89

and
hs(t) <0. (2.10)
We can show the following result about the convergence of majorizing sequences.

Lemma 2.1. Let the positive constants be Lo > 0, L > 0,b>0,¢ >0, M >0 and
1 > 0. Furthermore suppose that

<no ¥ mo#m,
] (2.11)
<no & no=m-
Then, scalar sequence {t,,} generated by
bL(s5y, — tn)?
to=0, so= t =8y + —F—————+
0 ) 0 , n+1 n 2(1 — ﬁotn) )
L cl (2.12)
§(tn+1 - Sn)2 + »C(sn - tn)(tn+1 - sn) + 7(371 - tn)z
s =1 +
n+1 n+1 1_ Eotn+1
is increasing, bounded from above by
14
= ( 7>n 2.13)
11—«
and converges to its unique least upper bound t* which satisfies
0<tr <™. (2.14)
Moreover, the following estimates hold for eachn =0,1,2,...
O S tn+1 — Sn S ’Y(Sn - tn) S 704“77 (215)
and
0 < 8py1 —tnyr < sy —t,) <™. (2.16)

Proof. We use mathematical induction to prove (2.15) and (2.16). By (2.1), (2.2)
and (2.12), estimates (2.15) and (2.16) hold for n = 0 since

bL
t1 —sg = 7(50 — to)(So - to) = '7(30 — to) (2.17)

and

L cL
§(t1 —50)% + L(s0 — to)(t1 — 50) + 7(80 —to)?

$1—t = 1= Lot )

L cL

572(50 —t0)? + L(s0 — to)* + 7(50 —to)?
< b
- 1= Lo(1+7)n

CL(SO - to)

< ——F—— —tg) = —to)- 2.18
<7 —Eo(l—i-’y)n(so 0) = a(so — to) (2.18)

Let us assume that (2.15) and (2.16) hold for all k¥ < n. Then, we have
thr — s < Y(sk — tr) < yan,
Skt — th1 < alsp — ty) < oty
and
k k k
ter1 < sk +ya'n <ty +a'"n+ya'n
<t—k—1+a"" 1+ afn+~va*1n+~aky
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<o Sty (@ a4 afn) + (vatn 4+ yaty)

< 51+ yan + (@®n + o’ + - 4 afy) + (yaPn 4 -+ yaln)

<t +an+yan+ (@®n+ ey + -+ aFn) + (yaln + -+ yatn)
<0 +n+an +yan + (@ n+a’n+ -+ afn) + (vatn + -+ yaty)

1—aktt 1+7
=— (1 < —n =t 2.19
o At <{—_m (2.19)
Evidently, estimates (2.15) and (2.16) are true provided that
bE(sk - tk)
_— 2.20
21— Loty) = (220
and
—t
_alsk —tk) 2.21)
(1= Lotrs1)
The estimate (2.20) can be written as
bL 1—ak
—aFn+~yLo(1+7) n—~<O0. (2.22)

2 11—«
Inequality (2.22) motivates us to define recurrent functions f; on [0, 1) for each
k=1,2,3,... by
k

bL
i) = St + 9 Lo(L+7)7—n =7 (2.23)

We need a relationship between two consecutive functions f;. We have by (2.23)
that

Forr(t) = fiu(t) + %tk“n - %t’“n +yLo(thn — 5y 4 thy —thty)
= fr®)(t—1) [%t + +yLo(1 + 7)] th=1y. (2.24)
It follows from (2.24) that
frer1(t) < fe(t) <o+ < fa(D). (2.25)
In view of (2.22) and (2.25) it suffices to show that
fi(e@) <0 (2.26)

which is true by the choice of 772, (2.4) and (2.11). Similarly, estimate (2.21) can be
written as

1— ak+1
aak*1n+£0(1+7)17777 1<0. (2.27)
-«
Define recurrent functions g on [0,1) for each k =1,2,... by
_ tk+1
ge(t) = at*1n + Lo(1 + N1 (2.28)
Then, using (2.28) we get that
g1 (1) = gu(®) + (t = 1) a+ Lo(1 +9)(1+ )], 2.29)
It follows from (2.29) that
grr1(t) < gr(t) < - < gi(h). (2.30)

We can show instead of (2.27) that
g1(a) <0, (2.31)
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which is true by the choice of 73, (2.5) and (2.11). The induction for (2.15) and
(2.16) is complete. Hence, sequence {t, } is increasing, bounded from above by t**
(given by (2.13)) and converges to its unique least upper bound ¢t*. The proof of the
Lemma is complete. O

We have the following useful and obvious extension of Lemma 2.1.

Lemma 2.2. Suppose there exists N > 0 such that

t0<80<t1<'~~<tN<SN<tN+1<?. (2.32)
0
and
<no i mo#Fm
SN—tN{ ) (2.33)
<mno i mo=m-

Then, the conclusions of the Lemma 2.1 hold for sequence {t,}. Moreover, the
Jollowing estimates hold for eachn =0,1,2,3,...

0 <tnt14n — SN+n < IN(SN4n — EN+n) (2.34)
and
0 < SNt14n — tN414n < AN (SN4n — ENin) (2.35)
where yny =v(sy —tn), any = a(sy —ty) and thf = ijgi\:] (snv —tn)-
Remark 2.3.
R1. Note that for N = 0, the Lemma 2.2 reduces to Lemma 2.1 with o9 = o and
Yo = 7-

3. SEMI-LOCAL CONVERGENCE ANALYSIS

We need the following Ostrowski-type representation connecting F (1) to the
method [1-28].

Lemma 3.1. Suppose that all iterates of the method (TSNTM) (1.2) are well defined.
Then, the following identity holds for eachn = 0,1,2,...

]:(anrl) :/0 [f/(yn+9(xn+1_yn))_]:/(yn) (anrl_yn)d9+<‘7-—/(yn)_]:/<xn)>(mn+1_yn)

+(Z = Tr(2n)) /Ol[f/(ﬂfn +0(yn — zn)) = F'(@0)(yn — 2)d0. (3.1)
Proof. We have - by the definition of the method (TSNTM) (1.2) - that
Fyn) = Flyn) = F(@n) = F'(20) (yn — zn)
= /Ol[f'(mn +0(yn — ) = F' ()| (yn — z,)d0. (3.2)

Moreover, we get in turn that

F(Z‘n-&-l) = f(zn-&-l) - F(yn) - F/(yn)(xn-&-l - yn) + ‘F(yn) + f/(yn)(zn-&-l - yn)

- / (Y + 8(nsr — yn)) — F' ()] (1 — y)d6
+ ]:(yn) + (]:/(yn) - f/(xn))(xn-ﬁ-l - yn) + ]:/(xn)(xn-&-l - yn)
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1
- / '+ 0nsr — ) — F' ()] (nsr — yn)d8

+ (}—/(yn) - ]:/(xn))(xn-&-l —Yn) + F(yn) +~7:/(mn)f/(xn)_le(xn)f(yn)

1
- / F (4 0(Enss — ) — F ()] (s — )0
- (F ) — F () (st — ) + (T — Tr(n)) F )

- /0 F (yn + 0(@ni1 = yn)) = F'(yn)|(@n41 — yn)do
+ (F'(yn) = F'(@n))(@nt1 = yn) + (T — Tr(xn))

1
[ 800 = 2) = F @)l = )5
0
The proof of the Lemma is complete. O

We can show the main semi-local convergence result for the method (1.2) under
the (H) conditions.

Theorem 3.2. Suppose that the (H) conditions and the conditions of Lemma 2.1
hold. Moreover, suppose that

U(zo,t*) C D. (3.3)
Then, sequence {z,} generated by the (TSNTM) (1.2) is well defined, remain in
U(zo,t*) for alln > 0 and converges to a solution z* € U(zo,t*) of equation F(z) =
0. Moreover, the following estimates hold

”yn - xn” S Spn — tna (34)
[Zn+1 = Ynll < tng1 — sn, (3.5)
|zn —2*|| <t° —tn (3.6)
and
lyn — ™| < t* — sp. (3.7)

Furthermore, if there exists R > t* such that

U(zo, R) C D (3.8)
and
%(t* +R)=1 (3.9)

then, the solution x* is unique in U(zo, R).

Proof. We shall prove that (3.4) and (3.5) hold using mathematical induction. Using
(C2), (1.2) and (2.12) , we get that

lyo — @ol| = ||F'(w0) " F(wo)|| < n=s0—to < t*.

That is (3.4) holds for n = 0 and yo € U(x,t*) (by (2.13)). In view of (1.2), (2.12),
(C3) and (3.2), we obtain that
21 = yoll < ||F (zo) ™ Tr (z0) F (o) || || F' (z0) ™ F (o)

< %(30 —t9)* =t — so, (3.10)
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which shows that (3.5) hold for n = 0. We also get that
21 — 2ol < llz1 — woll + llyo — ol < t1 — so + so —to =11 < 17,

which implies that 1 € U(xo,t*). Let us assume that (3.4), (3.5), yx € U(xo,t*)
and z41 € U(zp,t*) hold for all k£ < n. It follows from the proof of Lemma 2.1 and
(Cs) that

’|f,($0)_1(fl($k+1) - f’(l‘o))” < Lo||zr+1 — xol| < Lotrr < 1. (3.11)
Estimate (3.11) and the Banach Lemma on invertible operators [23] imply that
Fllawr1) ™' € LY, X),

1 < 1 (8.12)
1—Lollers1 —xol| = 1 — Lotrg1

|/ (@r1) " F (o) <

Then, we have by (1.2), (C3), (2.12) and (3.12) (for k replacing by k + 1) and the
induction hypotheses that

et = yill < ||F (@) T F (@o) || | F' (20) ™ T () F (o) || [|F (20) ™ F ()|
< QOI)EEOtk)(Sk — 1) =ty — Sk (3.13)

Using (1.2), (C3), (C4), (2.12), (3.1), (3.12), (3.13) and the induction hypotheses we
obtain in turn that

17! (w0)~ Flansn)| < H [ w0 o+ b — ) —f’(ymde\ ke — el
17 o) F () = F @) | fss — vl + |7 (20) (T = T (@) 7 (x0)|

‘ /Olfl(l'O)_l[]:/(lU}c +0(yr — w5)) — ]—"(xk)]dgH e — 25

2 cL 2
< 5 lwksr = wrll” + Lllye = zell lznes = yell + 5 v — 2]
2 cL 2
(tk+1 — Sk) + E(sk - tk)(tk+1 - Sk) + f(sk - tk) .

<
- 2
(3.14)

(IR TR oY

Then, by (1.2), (2.12), (3.13) and (3.14), we get that

[Yrt1 = rpa |l < NF (@rg) F (o) | | F (w0) ™ F(@hpa) |
L cl
E(tk—&-l — si)? + L(sp — i) (b1 — sk) + 7(% —ty)?
<
- 1—Lotrpt1
= Sk+1 — tk;_»,_l. (315)

We shall also have that

lve+1 — zoll < lyk+1 — Te1ll + | zor1 — ol < Skt1 — thtr +tpr1 — to = Spy1 < t°

and

|Zr42 — Zoll < |Trr2 — Yerrll + [[yrs1 — Zoll < trg2 — Skt + Skg1 — to = togo < t°

Hence, yj4+1 and zx42 belongs to U(xo, t*). It follows from (3.7), (3.8) and Lemma
2.1 that sequence {z, } is complete in a Banach space X and a such it converges to
some z* € U(xg,t*) (since U(xg,t*) is a closed set). By letting k — oo in (3.14) we
obtain F (:1:*) = (. Estimates (3.9) and (3.10) follows from (3.7) and (3.8) by using
standard majorization techniques. Finally to the uniqueness part, y* € U(mo, R)
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be a solution of equation F(z) = 0. Let Q = fol F'(x* + 0(y* — x*))dd. Using (Cs),
(3.11) and (3.12), we get that

17 (20) (@ — F(x0))] < /

F' (o)™ [/01[7’(13* +0(y" — 7)) - f’(xo)]dﬁ} H
< 7(t* +R)=1. (3.16)

It follows from (3.16) and the Banach lemma on invertible operators that Q_l S
L(Y,X). Then, using the identity

0=F(") - F@") = Qy" — ")

we deduce that £* = y*. The proof of the Theorem is complete. O

Remark 3.3.

R1. The limit point ¢t* can be replaced by t** (given in closed from by (2.13)) in
Theorem 3.2.

R2. The conclusions of Theorem 3.2 hold if hypotheses of Lemma 2.1 are replaced
by those of Lemma 2.2.
R3. It follows from the (H) conditions that there exist by, co, L1, Lo, L3 satisfying

|7 (o) ™ T (20) F' (20) || < bo, (3.17)
|7 (20) ™ (F' (1) = F' (o)) || < L1 |21 — o, (3.18)
1
| [ 7 @ 4 001 = )~ #0100 < L2001~ ol @19
0
|7 (o)™ (F'(yo) — F'(20))|| < L2 lyo — ol , (3.20)
| F' (20) "1 (T — Tr(0)) F' (z0) || < co, (3.21)
and
1
‘ / F'(20) HF (w0 + 0(yo — x0)) — f’(ffo)]dQH < L30|yo — xo| (3.22)
0
where

Yo = xo — F' (o) ™' F (o)
and
w1 = w0 — F'(w0) " F(0) — F'(w0) ™ Tr (w0) F (w0 — F'(0) "' F(20)).
Note that
bo <b, co<c, L1 <Ly, L2<L and L3<L (3.23)
and b/by, ¢/co, Lo/L1, L/La, L]/L3 can be arbitrarily large [23].
We may notice that estimates (3.17) - (3.21) are not additional to the (H) condi-

tions, since in practice the verifications of (Cz2)-(Cs) require the computation of by,
co, L1, Lo and L3. Note that finding these constants only involve computations at
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the initial data. We define

boL3(q0 — 70)?
To=0, ¢qo=mn, 7“1=Q0+¥

2 b
L col
72(7”1 —qo0)*+ La(go — 10)(r1 — o) + 02 % (g0 — 70)?
g1 =711+
(1 — LlT‘l)
bL(qn — 1) 524
Tl =t S )

L cl
E(rn+1 - Qn)z + E(qn - 7"n)(rn+1 - Qn) + 7(qn - Tn)2
dn+1 = Tn41 + (1 — Eorn+1)

Furthermore, according to the proof of Theorem 3.2, {r,,} is a majorizing sequence
for {xn} (see also (3.4) - (3.6)) and the tables in the next section. Note that the
majorizing sequence {v, } - for the method (1.2) - is given by

bL(uy — vy)?
vo=0, v =u —_—
0 n+1 n+ 2(1 — ,C’Un)
L cL (3.25)
§(Un+1 - un)Q + £(un - Un)(vn-‘rl - un) + 7(”71 — Un 2
u =0 +
n+1 n+1 (1 — £Un+1)
A simple inductive argument shows that
qn < sp < Up (3.26)
Tn S tn S (8.27)
Tn+1 — Qqn S tn+1 — Sn S Un+1 — Un (328)
QnJrl - rnJrl S sn+1 - tn+1 S un+1 - UnJrl (329)
and
r*= lim r, <t*<v*= lim wv,. (3.30)
n—-00 n—aoo

Left hand side in the estimates (3.26) - (3.30) hold as strict inequalities if any of
the inequalities in (3.23) is strict. Moreover, right hand side in the estimates (3.26)
- (3.30) also hold as strict inequalities for n > 1 if £y < £. Furthermore, {r,}, {t,}
can replace {v,} in the convergence results in the literature under the sufficient
convergence conditions given there [1-4] (see also (Cs)).

Finally note that the conditions of Lemma 2.1 or Lemma 2.2 can be weaker
than those in the literature. In practice we shall use {r,} or {t,} to estimate
error bounds on the distances ||Zn+1 — Ynlls [|[Un — Zull, 2o — 2*||, ||yn — 2*|| and
we shall test if conditions of Lemma 2.1 or Lemma 2.2 or those in the literature
hold.

’ ) s

4. SPECIAL CASE I : TWO-POINT NEWTON METHOD

Let 7x(z) = Z. Then, we can choose b = 1 and ¢ = 0. In this case method (1.2)
reduces to the two-point Newton method. In this case, Lemma 2.1 reduces to the
following Lemma.

Lemma 4.1. Let the positive constants be Ly > 0, L > 0 and n > 0. Suppose that
{ <m ¥ m#Fm

. 4.1)
<o if no=m-
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Then, scalar sequence {t,,} generated by

L(sp —tn)?
to =0 = t = —_
0 , S0 1, n+1 Sp + 2(1 — £Otn)
L 4.2)
a(tn+1 - sn)2 + L(tn1 — 5n)(8n — tn)
s =t +
n+1 n+1 1_ »Cotn+1
is increasing, bounded from above by
1
1-«
and conwverges to its unique least upper bound t* which satisfies
0 <t <. (4.4)
Moreover, the following estimates hold for eachn =0,1,2, ...
0 <tpy1— 8 < V(80 —tn) <ya™n (4.5)
and
0 <spg1 —tpyr < O‘(Sn - tn) < 05”+177- (4.6)

5. NUMERICAL EXAMPLES

Example 5.1. Let X = Y = R be equipped with the max-norm, zog = w, D =
[—2,2]. Let us define F on D by

Flz) =23 —1. (5.1)
Here, w € D. Through some algebraic manipulations, for the conditions (H), we
obtain
CJwd =1
o 3w?
For w = 1.21, the convergence criterion (Cs) yields

0.1756621815 < 0.1731485558.

Thus the criterion (Cs5) does not hold. Even though the criterion (Cs) is not satisfied.
We can see that the method (1.2) converges. For example, let us choose G ]:($) =
—7 and which will result in a fourth order convergent iterative procedure. The
performance of this method for (5.1) is reported in the table 2.

Now let us validate the hypotheses of Lemma 2.1 and 2.2. From (2.1) - (2.5), we
obtain

2 2 179 35
M=2 =2
w

Rz VL VY &

E:

4
w?’

m = 0.2196968398, n> = 0.1803308682, 13 = 0.1803308682

and from the formulation (2.6), we obtain
1o = 12 = 0.1803308682.

We notice that the condition (2.11) - of Lemma 2.1 - holds. Thatis: 0.1756621815 <
0.1803308682. For the sequence (2.12), we obtain the Table 1. From (2.13), we get

t** = 0.4114076922.

Comparing the ¢t** with the values in the Table 1, we notice that the inequality
(2.14) holds. Furthermore, we notice in the Table 1 the hypothesis of Lemma 2.2
also hold. Since the conditions of Lemma 2.1 - and also that of Lemma 2.2 - holds
thus the Theorem 3.2 is applicable. Comparing tables 1 and 2, we see that the
estimates (3.4) - (3.7) hold. Comparing Tables 1 and 2, we notice that the
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estimates of Theorem 3.2 hold.

Example 5.2. In this example, we provide an application of our results to a special
nonlinear Hammerstein integral equation of the second kind. Consider the integral
equation

1
=1+ g/ Gls, )zt dt, s € [0,1], (5.2
0

where, G is the Green kernel on [0, 1] x [0, 1] defined by

o B t(l—ys), t<s;
D=3 s0-1, s<t. (5-:3)

Let X =Y = C[0,1] and D be a suitable open convex subset of X; := {z € X :
z(s) > 0,s € [0, 1]}, which will be given below. Define 7 : D — Y by

[F(2)](s) = 2(s) =1 — g/o G(s,)x(t)>dt, s€0,1]. (5.4)
The first and second derivatives of F are given by
[F(z)'y)(s) = y(s) — % /01 G(s,t)x(t)*y(t) dt, s €[0,1], (5.5)
and
24

[F(2)"yz](s) =

respectively. We use the max-norm. Let z(s) = 1 for all s € [0, 1]. Then, for any
y € D, we have

) G(s Hz(t)y(t)z(t) dt, se€[0,1], (5.6)

12
(I — F'(z0))(y /Gst s €1[0,1], (5.7)
which means
3
I—-F <— — < 1. .
Pl < s [[obnas o fe ey

It follows from the Banach theorem that /() ! exists and
1 10

/ -1 _
[F'(wo) || < 3= (5.9)
10
On the other hand, we have from (5.4) that
| F(z0)]] = = max / G(s,t)d
5 s5€[0,1]

Then, we get n = 1/7. Note that F”(x) is not bounded in X or its subset X;. Take
into account that a solution z* of equation (1.1) with F given by (5.3) must satisfy

1
2"l =1 - EHSE*IIP’ <0, (5.10)

e., |lz*]| < p1 = 1.153467305 and ||z*|| > p2 = 2.423622140, where p; and py are
the positive roots of the real equation z —1—22/10 = 0. Consequently, if we look for
a solution such that 2* < p; € X3, we can consider D := {z: z € X; and |z] <
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r}, with r € (p1, p2), as a nonempty open convex subset of X. For example, choose
r = 1.7. Using (3.7) and (3.8), we have that for any x,y,z € D

120 /*
17 @) = F el 0l = | [ 6ot = o)
12 !
<2 [ Gls.0lltt) = )] a(t) + au(o)e)d
12 !
<2 [ G o+ D) - molo)ly© de, s < [0.1]
0 (5.11)
and
. 24 !
[(F"(x)yz)(s)|| = g/ G(s,t)z(t)y(t)=(t)dt, s€0,1]. (5.12)
0
Then, we get
121 81
| F'(x) = F'(x0)|l < gg(?‘ + Dllz — ol = @Hw — o], (5.13)
24 r 51
F" <X —=— .14
[ (ﬂfz’)ll_5><8 %0 (5.14)
and
11 /] (— 24 ! —
[[[F"(z) = F'(@)] y2] (s)] = A G(s,t) (z(t) —=(t)))y(t)z(t)|| dt  (5.15)
<2l m =2 —m 5.16)
<53 r— 5 r— .
Now we can choose constants as follows:
6 51 81 22 7
M*?a L*£7 ‘CO*%a b*ﬁa C*Ba
11 2 11 16 16 1
0= 15 CO*B; 517%, £2—£, ngg, and 77*?.

We can verify that the condition (Cs5) holds. From equations (2.1) - (2.6), we obtain
m = 0.5292437221, mny = 0.4285556173, n3 = 0.4285556173.
From the formulation (2.7), we get
Mo = 12 = 0.4285556173.

We may see that the hypothesis (2.11) of Lemma 2.1 holds. Now let us compare
the sequences (2.12), (3.24) and (3.25), with (3.7). Comparison - among sequences
(2.12), (3.24) and (3.25) - is reported in Table 3. In the Table 3, we observe that
the sequence {¢, } is finer than the sequence {s, } and {s, } is finer than than {u,, }
- which is also true by the estimates (3.26) and (3.29).

Concerning the uniqueness balls, let us denote the radii [1, 3, 4, 7, 9, -21]
by 71 and 73, respectively. These are given as the smallest positive roots of the
polynomials

pi(t) =Lot—1 (for t*=R) (5.17)

and

M c
pa(t) = ?t?’ + §t2 —t+47 (5.18)
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respectively. Using the values of Ly, £, M and 7 we get
~v1 = 0.8641975309, ~o = 0.15174448809. (5.19)

Note that U(xmr —1) C D, £y < L and 2 < 7v1. Therefore, the new approach
provides the largest uniqueness ball and since 7 — 1 < 71, we deduce that z* is
unique in U(zg,r — 1) = U(1,0.7) C D.

Example 5.3. We consider nonlinear Hammerstein integral equation
1
z(s) =1 +/ G(s,t)z(t)*dt, s,te(0,1] (5.20)
0

where s € C[0, 1], and the kernel G(s, 1) is given as

Cs.) = { (1—s)t, t<s,

(I1—-t)s, s<t.

Hammerstein integral equations are associated with boundary value problems for
differential equations [1]. For these equations higher order methods - utilizing
information about the second derivatives - may be advantageous [1].

To solve the nonlinear integral equation (4.1), we divide the interval (s, ¢ € [0, 1])
into n—points and approximate the integral part through an n—point Gauss-
Legendre quadrature. Let these n—points be & with ¢ = 1,2,...,n. Thus we
obtain

1 n
z(§) =1 +/0 G, ety dt ~ 1+ w; G, 6)w(&) (5.21)
i=1

where the nodes &; and weights w; are given as

N SR S =
&= =z + wi = (1 —22) (P} (2:))?

27 T
where z; (also known as ¢:—th Gauss-node) are the i—th zeros of the normalized
Legendre, i.e. P, (1) = 1, polynomial P,,(z)

1 d°

Pale) = grm—l(a® = 1"
From (5.21), we get the nonlinear-system J: R” — R"
Fx)=x—-1-Av, =0 (5.22)
where
X = [11,29,...,2,]", 1=[1,1,...,1]", A= [@ijlij=1, Vae= [x2,23,... 22"

where a; ; = w; G(§;,&;). Moreover, ' (x) = I-2AD(z) where D(x) = diag{z1, x2, . . .

and F”(x) = A. The discretized system of equations (5.22) satisfies the condition
(Cs5) and it also satisfies the hypothesis - condition (2.11) - of Lemma 2.1.

To solve the nonlinear integral equation (4.1), we divide the interval through a
20—point Gauss-Legendre quadrature rule which results in 20—nonlinear equa-
tions with 20 unknowns. Solution is reported in the Table 4 when the residual is
|11 — 2nlly, <1x107°%, For a second derivative F”(x) of size m x m the com-
putational cost of order is O (m2) [1]. As a result, for sufficiently large systems the
computational cost during each iteration of the four methods (NM-O2, TSNM-O3,
TSNM-04, TSNM-05) is of the same order [1]. Therefore, the fifth order method
TSNM-O5 is the most computationally efficient for solving such systems.

,Tn}
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n|ty, Sn Sp —tn tht1 — Sn t* —t, t* — s,
0]0.00 x 1019° 3.85 x 10792 3.85x 10792 1.04x 10792 .39 x 10792  2.54 x 10792
114.890x10792 6.14 x 10792 1.25 x107%2  1.67x107% 1.49x107°2 246 x 1079
216.31 x 10792 6.39 x 10792 7.79 x 1079  7.25 x 1079 7.86 x 1079  7.46 x 10796
316.39 x 10792 6.39 x 10792 2.05 x 10797  5.07 x 10~ 2.05x 10797 5.07 x 10713
41639 x 10792 6.39 x 10792 377 x 10718  1.71 x 1073* 3.77x107'® 1.71 x 10734
516.39 x 10792 6.39 x 10792 2.34 x 107°°  6.56 x 1079 2.34 x 107°0  6.56 x 109
616.39 x 10792 6.39 x 10792 5.55 x 10717  3.71 x 107292 5.55 x 107147 3.71 x 107292
716.39 x 10792 6.39 x 10792 7.47 x 107%37  6.70 x 107872 7.47 x 107437 6.70 x 107872
816.39 x 10792 6.39 x 10792 1.81 x 1071396 (.00 x 10799 1.81 x 101396 (.00 x 10190
916.39 x 10792 6.39 x 10792 0.00 x 10T°°  0.00 x 10T%° 0.00 x 107%9 .00 x 1010
TaBLE 1. Majorizing sequence (2.12) for (4.1).

n ‘ [Zni1 — onl| |21 = Ynll 20 — ynll |2n — 2| lyn — ||
01]4.00%x10792 150x1079 3.8 x1079% 4.00x 10792 1.52x 1079
1]1.61x1079% 258x10710 1.61x1079 1.61x107% 258 x 1010
21535x10719 286 x107% 535x107" 535x107'  2.86 x 10737
31653x107 427 x 107 653x10770 653 x 1077 427 x 10714
4]1.46 x 107288 212 x107°70 1.46 x 107288 1.46 x 107288 2.12 x 107576
51 3.59 x 1071151 0.00 x 107%9  3.59 x 10~1151  3.59 x 10~'151 (.00 x 1010
6 |0.00x 10799 0.00 x 107°°  0.00 x 101%°  0.00 x 101%°  0.00 x 1010
7 10.00 x 10799 0.00 x 107°°  0.00 x 107%°  0.00 x 101%°  0.00 x 1010
8 10.00 x 10T°9  0.00 x 107°°  0.00 x 107%°  0.00 x 101%°  0.00 x 1010
9 10.00 x 10799 0.00 x 1079 0.00 x 101%°  0.00 x 101%°  0.00 x 1010

TABLE 2. Method (1.2) applied to F(z) = 2° — 1.
n | gn Sn Up, Tn+1 — 4n thrl — Sn Un+1 — Un
0143x107% 143 x107°" 143 x 107 3.42x107% 218 x107°* 218 x 107"
111.47x107% 1.76 x 107°0 1.80 x 10791 9.69 x 107°7 1.85x 1079  3.40 x 1079
21147 x 1079 1.77x 10790 181 x 1079 1.24x 10~ 528 x10799 2.17 x 10708
311.47x107% 1.77x107°" 1.81 x1079% 2.00 x 10727 3.79x107'®  6.91 x 1077
41147 %1079 1.77x107%7 1.81 x 10797 5.23 x 107  1.96 x 10736  7.02 x 1034
511.47 x 1070 1.77 x 107% 1.81 x 10791 3.56 x 107119 520 x 10"  7.23 x 10768
61147 %1079 1.77x107% 1.81 x 10797 1.65 x 107220  3.68 x 10~16  7.68 x 10136
71147 x107%" 1.77x107% 1.81 x107°" 357 x 107*1  1.84 x 107292 8.66 x 10272
81147 x107% 1.77x107° 1.81 x 10791 1.66 x 107882  4.62 x 107°8%  1.10 x 10543
9147 x107% 1.77x107°" 1.81 x 107" 3.60 x 107176 2,90 x 1071170 1.78 x 101987

TaBLE 3. Comparison
(3.25). Estimates (3.26) - (3.30) hold.

among the sequences (2.12),

(8.24) and
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|Zns1 — anLZ

n
NM-02 TSNM-03 TSNM-04 TSNM-0O5

1 9.869x1072 1.931x1072% 1.074x10~* 6.652x 107°
2 4275x107% 4233 x107% 2139 x 10716 4.122 x 1072
3 3957 x107% 8426 x1071® 4275 x 1075 1.886 x 10~123
4 1.931 x 1076 3.957 x 10720 - — = - — =

5 2.224 x 10733 - — = - — = - — =

6 8.001 x 1065 - — - - —

TaBLE 4. Errors for the Newton (NM-O2) and the methods (1.2)
applied to (5.20).
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1. INTRODUCTION

Many problems in economics, linear programming and physics lead to random
matrix equations [14]. Systems of random equations can also be found in the study
of random difference and differential equations [10, s s ]. Most methods
to approximate solutions are iterative and the practice of numerical analysis for
finding such solutions is essentially connected to variants of Newton’s method [1-

, 6-9, s s -20, -24]. Consider the stochastic initial value problem (see

for example [17]):
dX(t) = (t, X (t))dB(t) + b(t, X(t))dt, 0<t<T (1.1)
X(0)=¢, '

where, {X(t), B(t)} is a family of stochastic processes satisfying some properties
(see [17, Definition 2.1]). Eq. (1.1) is also known as Ito-type stochastic differential
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equation. We can solve problem (1.1) using the iterative scheme

Xo(t) = C . .
X(0) + /0 o(s, Xn(s))dB(s) + /0 b(s, X, (s)) ds+
[l X0l) (o1(6) = o)) dBL6)
/ b () (X (5) — Xo(s)) ds.

Scheme (1.2) is exactly the Newton method for the stochastic problem (1.1). Note
that we can write (1.1) in the following form

§><
+
=
Ve
~
=
[

(1.2)

F(Z)(t)Z(t)Z(O)/Otgp(t,X(t))dB(t)/Otb(t,X(t))dt. (1.3)

In this study we are concerned with the problem of approximating a locally unique
solution z, of the general random operator equation

F(xz)=0. (1.4)

We use Newton’s method to generate a sequence approximating a locally unique
solution of a random operator equation on a complete probability space. A brief
survey of some of the general algorithms approximating the solutions of random
integral equations is presented in [12].

The paper is organized as follows: Section 2 contains the necessary background
results and concepts from probabilistic functional analysis. In Section 3 we provide
the semilocal convergence analysis of Newton’s method which is faster than the
modified Newton’s method studied by Bharucha-Reid and Kannan in [13]. We also
provide computable upper bounds on the distances involved.

2. PRELIMINARIES

In order for us to make the paper as self contained as possible, we need to
introduce some basic concepts and results from probabilistic functional analysis.
We refer the reader to [1, 11, 13, 18-20] for more material in this area.

Let (©2,C,m) be a probability measure space and let (X, B) be a measurable
space, where A" is a Banach space and B is the o-algebra of all Borel subsets of
X. The set 2 is a nonempty abstract set, whose elements w are called elementary
events. C is a o-algebra of subsets of (2. That is, C is a nonempty class of subsets
of ) satisfying the conditions:

1) Qe
2) IfAZ eCl= 1,2), then Al — A2 eC;

oo
(8) If A; €C (i > 1), then | J A; € C.
i=1
The elements of C are called events. We denote by m a probability measure on
C. That is, m is a set function, with domain C, which is nonnegative, countably
additive and such that m(A) € [0, 1] for all A € C, with m(2) = 1. In this study, we
assume that m is a complete probability measure. That is m is such that, if A € C,
m(A) =0and A; C A then A, €C.
A mapping ) : () — X is said to be a random variable with values in &, if the
inverse image under the mapping () of every Borel set B belongs to C. Let Q1 (w)
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and Q2(w) be X-valued random variables defined on the same probability space.
Q1(w) and Q2(w) are said to be equivalent if for every By € B, we have

m{w : Q1(w) € Bo}A{w : Q2(w) € By}) =0.

If X is separable, then m({w : Q1(w) # Q2(w)}) = 0.
Q(w) is said to be a bounded random operator if there exists a nonnegative
real-valued random variable K (w) such that for all z,y € X,

I Qw)z = Qw)y [|[< K(w) [z -y, almost surely (a.s.)

A sequence of bounded linear random operators L,(w) is said to be strongly
convergent to a bounded linear operator Ly(w), if for any x € X

m{w : nILHgO | Ln(w)x — Lo(w)z ||=0}) = 1.

An operator equation
Qw)r = y(w), (2.1)
where, y(w) is a given X-valued random variable and Q(w) is a given random
operator on X is said to be a random operator equation; and for any X-valued
random variable z, (w) satisfying

m{w : QW)z.(w) = y(w)}) =1 2.2)
is said to be a random solution of equation (2.1).
If
m{w : Qw)a,(w) =a(w)}) =1 (2.3)
then z, (w) is a random fixed point of random operator equation
Qw)r(w) = z(w). (2.4)

We also need the following results on random contraction mappings, fixed points
and inverses of random operators. Let Q(w) : € x X — X and let {(w) be a
nonnegative real-valued random variable, such that m({w : {(w) < 1}) = 1. A
random operator Q(w) on X is said to be a random contraction operator if

m{w || Q) — QW)y I L(w) [[z—y|I}) =1 foral z,yelX. (2.5)
We have the following two extentions of the Banach contraction mapping princi-

ple [4, 16] for random fixed point theorems due to Hans [15] (see also [10, , 18]).

Theorem 2.1. Let Q(w) : Q x X — X be a continuous random operator, where X
is a separable Banach space.
Letw € §, x € X and define sequence {Q"(w)} by

Q! (W) = Q) 26
Q" (w)r = QW)(Q"(w)r), n=1. '
If Q(w) satisfies the condition

»(UU N N{ee@e-aeys(1-1) 1= }) =1 e

i=ln=lzeX yeX
then, there exists an X-valued random variable z,(w), which satisfies (2.3). More-
over, sequence {x,(w)} given by
l'n(w) = Q(W)Z'n_l(W), (Tl > 1) (2.8)

converges to z,(w) a.e.
Furthemore, if y,(w) is another X -valued random variable, which satisfies (2.3),
then =, (w) and y,(w) are equivalent.
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We also have the following consequence of Theorem 2.1.

Proposition 2.2. Let Q(w) : 2 x X — X be a continuous random contraction
operator, where X is a separable Banach space. Then, there exists an X -valued
random variable z,(w), which is the unique fixed point of Q(w). Moreover, sequence
{z,(w)} generated by (2.7) converges to x, a.s.

Proof. Set
E={w: l(w) <1}, 2.9
P ={w : Q(w)z is continuous in x} (2.10)
and
Ga,y) ={w :[| Qw)z = QW)y [[< €(w) [z -y |} (2.11)

The intersections in
(N N {G=.ynEUP}
TeEX yeX
can be replaced by intersections over a countable dense set in X, since X is sepa-
rable. It follows that condition (2.7) holds with n = 1. That completes the proof of
Proposition 2.2. O

Let £(X) be the algebra of bounded linear operator on X. Let ()(w) be a random
operator with values in £(X'). Then, Q~!(w) is the random operator £(X) mapping
Q(w)x into z a.s.

Q(w) is said to be invertible if Q7! (w) exists. If Q(w) is an invertible random
operator with values in £(X), then Q~!(w) is a random operator with values in

L(X).
3. SEMILOCAL CONVERGENCE OF NEWTON’S METHOD

We need the notion of the Fréchet-derivative of a random operator.

Definition 3.1. Let Q(w) : Q x X — X be a continuous random operator, where
X is a separable Banach space. Assume

L QW)(ro + h) — Q)
h—0 h

(3.1)

exists. That is we assume that for every w € (Q, the operator Q(w) : X — X
is differentiable. The X-valued element given by (3.1) and denoted by Q' (w)zq :
Q) x X — X is the Fréchet-derivative at xy of Q(w). That is we define:

Q/((U)J)o — }LE% Q(W)(Qfo + Z) B Q(W)JSO ) (3.2)

The randomness of Q(w) implies that Q' (w)xq is random linear operator [13].

Note that the definition of Q' (w) is not the same with the deterministic notion of
the Fréchet-derivative, where, Q'zg : X — L(X) [2, 9]. Here, Q'(w) : ¥ — X.
As in [13, Example 3.2, p. 233], let us consider random integral operator on
X = Cla, b], equipped with the sup-norm:

b
Q(w)x:/ H!(t,0,2(0),w) do, (3.3)

where, H(t,0,v,w) is measurable; H(t,0,v,w) and H,(t,0,u,w) are jointly contin-
uous fora <t,0<b, |v] <R, R>0.
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Then Q(w) : U(0,R) = {z :| = ||< R} — X is Fréchet-differentiable for all
w € Q. It follows from (3.3) that

b
Q' (w)wolq] :/ H!(t,0,10(0),w) q(0) db. (3.4)

Let D be an open subset of X and Q(w) : 2 X D — X be a random nonlinear
operator. Let Q(w) be continuous Fréchet-differentiable a.s. Let z(w) : @ — D be
a X-fixed random variable, such that (Z — Q' (w) z(w)) ™! : 2 x X — X is defined
and bounded. Clearly, (Z — Q'(w)z(w))~! is a random bounded linear operator,
since @' (w)z is random [15, 21].

In order for us to simplify the notation, we denote

F=F(lw)=7-Qw), z=zw)
F/(2) = Fl()z(w) = T - Q (@)r(w)
and
Fla)™' = (F'(wzw) ' = (T - Q' (w)x(w) .
With this notation, we shall use Newton’s method (NM)
Tpy1 = 2p — F'(2,) " F(z,), (n>0), (z¢€ D) (3.5)

to generate a sequence {z,,} converging to a zero x, = z,(w) of F.
Note also that z, is a fixed point of Q)(w) satisfying (2.4). A semilocal convergence
result was given in [13, p. 234] for the modified Newton method (MNM)

Tpi1=Tn — F'(20)" F(zn), (n>0), (x0€D). (3.6)

Here, we are motivated by optimization considerations and the work of Bharucha-
Reid, Kannan [13] on (MNM). We provide a semilocal convergence result for (NM),
which a faster than (MNM).

Theorem 3.2. Let Q(w) : @ X D — X be a continuous Fréchet-differentiable
a.s. random nonlinear operator. Let x = z(w) : @ — D be a X-valued random
variable, such that F'(z)™! = (Z — Q' (w)z(w))™! : O x X — X is defined and
bounded. Let xy = zo(w) € D be a fixed X-valued random variable. Then, there
exists U(xg,r) for xg and r > 0, such that if

I F'(2)~" F'(wo) [|< a(w) =a (3.7)
for all x € D and for some real-valued random variable a(w);
| F' (o) ™" F(xo) [|< 7 (1 - 0); (3.8)
a || F'(zo)™" (F'(z) = F'(x0)) |[< £(w)  for all x € D; (3.9)
and
U(xzo,r) CD. (8.10)

Then, sequence {x,} (n > 0) generated by (NM) (3.5) is well defined, remains in
Ul(zo,r) for all n > 0 and converges to a unique solution =, = x,(w) of equation
F(x) =0inU(xg,7).

Moreover, the following error estimates hold for alln > 1:

| Znr — o |< 0" || 2p — 20 || (3.11)

and
n

1-7

| — s ||I< | z1 — o || - (3.12)
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Proof. Using (3.5) fOI‘i’L = 0 and (3.8), we get z; is well defined and z; € U(mm r).
Let us assume x, gU(x(), r) for all k < n. Then xy; is well defined by (3.5). We
shall show zy41 € U(xo, r). In view of (3.5), we obtain in turn the approximation

| nss — o 1=l F(a) ™ Flan) |

=1 F (@) (Flan) — Fon-1) + Flae)) |

=|| F'(zx)~" (F(x1) = Fzr-1) — F'(zx) (2x — 21-1)) |

o P (o) - Floucn) - o) o~ i)
(F/(0) — F'(21)) (2 — 51) |

=\<F’<xk>—1F/x (F’(ﬂfo)l 2k) = F@n 1) — F'(z0) (o5 — 251))+

Fian) P a0) = F) o= i) )|
(3.13)
Now, since Q(w), F' = Z — Q(w) are continuously Fréchet-differentiable a.s., we
denote by G the set of all w € {2, such that if z = z(w), y = y(w) belong in U(zo, ),
then by (3.2)

a || F'(z0) ™" (F(y) = F(xz) = F'(z0) (y — ) I< e [y — = |, (3-14)
where, € > 0 is such that
a (|| F'(zo)™t (F(z) — F(x0)) || +e€) < L. (3.15)
In particular for y = x; and x = z;_1, we have by (3.14) and (3.15)
a || F'(zo)™" (F(ar) = F(zr-1) = F'(wo) (zx — @r-1)) IS € || 2x —2p-1 |, (3.16)

and
a(|| F'(xo)™ " (F(xr) — F(z0)) || +e) < £. (3.17)
Then , using (3.14), (3.16) and (3.17), we get
| Zhsr =k <€ | 2k — 21 |, (3.18)
SO,
| 2pir —ap [|<]| @k —@po <o <8 |2 — a0 | (3.19)
and by (3.8)
i=k+1
lor—zo | < D lwi—wia|
isx
< Y fa-aol (820
T g | 21 — o |
= 1-7 H T1 — o Hﬁﬁgra

which implies z41 € U(xg,r). It follows from (3.18) that {x,} is Cauchy in a
complete space X and as such it converges to some z, € U(zo, 7).
Moreover, define
E={w: l(w) <1}, (3.21)

and

P ={w : Q(w)z is continuous in x}. (8.22)
Then, by Proposition 2.2, there exists an A-valued random variable x,, which is the
unique solution of equation F'(x) = 0 in U(xo, ). Then, sequence {x,} converges
to x, a.s.
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Furthemore, we have for all : > 0:

i=k :

1-¢
Il ki — o < Z | Zjr1 — = [I< mfk | 21— o || - (3.23)

j=k+i—1
By letting 1 — oo, we get
fk

| 2o — 2 || < 17 | 21 — a0 IS T (3.24)
That completes the proof of Theorem 3.2. U

In the case of the (MNM) (3.6), we can let a(w) = 1 in Theorem 3.2, so that
conditions (3.7) and (3.9) are satisfied. Hence, we arrive at the following Corol-
lary of Theorem 3.2 for the semilocal convergence of (MNM). This result was also
essentially (without all the details in the proof) given in [13, p. 234].

Corollary 3.3. Let Q(w) : Q@ x D — X be a continuous Fréchet-differentiable
a.s. random nonlinear operator. Let xg = zo(w) : Q@ — D be a X-valued random
variable, such that F'(x¢) ™! = (T — Q" (w)xo(w)) ™! : @ x X — X is defined and
bounded. Let ¢ = {(w) : & — (0,1) be any real valued random variable. Then,
there exists U(xo, ), such that if

| F'(20) ' F(xo) |[<7(1 =€) and U(xe,r) C D.

Then, The conclusions of Theorem 3.2 hold for sequence {x,,} (n > 0) generated
by (MNM) (3.6).

As in the deterministic case [4], [6]-[9], [16, ], the error estimates (3.11) and
(3.12) can be improved so that the usual quadratic convergence of (NM) can be
attained. However additional hypothesis of "Lipschitz-type" are needed. We provide
such a case here, but first we need the following result on majorizing sequence for
(NM).

Lemma 3.4. [5, 6, 8] Assume that there exist constants Lo > 0, L > 0, with Ly < L
andn > 0, such that:

qan =Ln< (3.25)

1
27

_ 1
L__8<Lk4L0+ L2+8L0L>. (3.26)

The inequality in (3.25) is strict, if Lo = 0.
Then, sequence {t;} (k > 0) given by

where,

Lty —tp_1)?
2(1— Lo tk)
is well defined, nondecreasing, bounded from above by

unique least upper bound t* € [0, t**], where

2n
= — 2
53’ (3.28)

to=0, t1=1n, tp41=1tp+ (k>1), (3.27)

t**, and converges to its

t**

AL
1<6=
L++L2+8LyL

Moreover, the following estimates hold:

<2 forLy#0. (3.29)

Lot* <1, (3.30)
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5 5\*
Ogtk—i-l—tkgi(tk—tk—l)g"'g (2> n, (k>1), (3.31)
d g 2k _1
the1 — i < 3 (2qan) n, (k>0), (3.32)
0\" (2gam)* '
0<tr—t: <[ = - 2 1 k> 0). 3.33
<v-n<(3) PEAL @un<n. (20, eo

Then, as in Theorem 3.2, we can show the following semilocal result for the
quadratic convergence of (NM).

Theorem 3.5. Let Q(w) : Q@ X D — X be a continuous Fréchet-differentiable
a.s. random nonlinear operator. Let x = z(w) : @ — D be a X-valued random
variable, such that F'(z)~! = (F/(w)z(w)) ! = (T - Q' (w)z(w))™! : Ox X — X
is defined and bounded. Let o = zo(w) : 2 — D be a fixed X-valued random
variable.

Assume:
I F' (o) ™" F@o) [I< n(w) = n; (3.34)
Jorany x,y € D, Ly = Lo(w) = Lo(w) ||z =20 |=L ||z —20|: @ — (0,1) and
- = L L
L=Lw)= % ly—=z|= 3 ly—=z]: Q@ — (0,1) are real-valued random
variables;
| F (o) ™! (F'(2) = F'(20)) || Lo(w) || & — o || (3.35)
1
F'(z) Y Fl(z0) ||< : (3.36)
I 7)™ @) I = T o
’ -1 . I . < L<w) _ 2.
I E(z0)™" (F(y) — F(2) = F'(z) (y —2)) I ——= [y — = |I% (3.37)
hypotheses of Lemuna 3.4 hold with n(w) =1, Lo(w) = Lo and L(w) = L;
and -
U(zo,t*) C D, (3.38)

where t* is given in Lemma 3.4.

Then, sequence {z,} (n > 0) generated by (NM) (3.5) is well defined, remains in
Ul(zo,t*) for all n > 0 and converges to a unique solution =, = x,(w) of equation
F(x) =0inU(xo,t*).

Moreover, the following error estimates hold for alln > 1:

|| Tnt+1 — Tn ||§ 2‘:n+l —tn (3.39)

and
|| Ty — Ty H§ " —t,. (3.40)

Remark 3.6. Note that in view of Lemma 3.4, the convergence order of sequence
{z,} is quadratic for gag < 1/2 and linear if gag = 1/2 .

Proof. (of Theorem 3.5) We follow the proof of Theorem 3.2. But this time using
(3.5), (8.27), (3.34)-(3.37) and the approximation

F'(20) 7' F(xg) = F'(w0) " (F(z) — F(xp—1) — F'(21-1) (7% — 25-1)),
we get that

| Try1 — 2k ||
<|| F'(a) ™" F'(xo) ||| F'(x0) ™" (F(xx) — F(ag—1) — F’(gkfl) (2 — 2x-1)) |
1 L (ty —tg—1)
< = —zp_ |IP< =tpr1 — L.
ST Ty e — o 2 o e S T T g = e
(3.41)
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Hence, {t;} (k > 0) is a majorizing sequence for {x;}. The rest follows as in
Theorem 3.2 and the deterministic case [4], [6]-[9]. That completes the proof of
Theorem 3.5. O

As an example, the results obtained here find applications in the solution of
equations of the form

Qz=z(tw),
(Q—-AT)z = z(t,w),
Qw)z = z(t),

(Qw) = AT)x = 2(t),
Qlw)z = z(t,w)
and
(Qw) = AT) z = z(t,w),

where, the imput is a random function. Then, "Lipschitz-type" estimates (3.35)-
(3.37) can be realized using inversion theorems, which can be found , e.g. in [9],
[13].

Applications and examples, including the solution of nonlinear Chandrasekhar-
type integral equations appearing in radiative transfer are also find in [4], [6]-[9].

CONCLUSION

We provided new convergence results for (NM) and (MNM) for solving random
operator equations. The sufficient convergence conditions are obtained using Lip-
schitz and center-Lipschitz conditions instead of the only Lipschitz condition used
in [13]. Our results extend the applicability of this method studied in [13]. Some
remarks and applications in the deterministic case are also provided in this study.
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ABSTRACT. The generalized Nash equilibrium, where the feasible sets of the players depend
on other players’ action, becomes increasingly popular among academics and practitionners.
In this paper, we provide a thorough study of theorems guaranteeing existence of generalized
Nash equilibria and analyze the assumptions on practical parametric feasible sets.
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1. INTRODUCTION

In noncooperative game theory, solution concepts had been searched for years

at the beginning of the XX® century, cf. [33]. Thankfully, the Nobel prize laure-
ate, John F. Nash, proposed a unified solution concept for noncooperative games,
latter called Nash equilibrium, with [26, ]. Despite some critiscism, this solu-

tion concept is widely used among academics to model noncooperative behavior.
Classical applications of Nash equilibrium include computer science, telecommu-
nication, energy markets, and many others, see [14] for a recent survey. In this
note, we focus on noncooperative games with infinite action space and one-period
horizon. Let be N the number of players. The strategy set of player ¢ is de-
noted by X, C R™ and the payoff function by 6; : X — R (to be maximized),
where X = X; X --- x Xy. Player ¢’s (pure) strategy is denoted by x; € X; while
x_; € X_; denotes the other players’ action, i.e. z_; = (T1,...,Ti—1,Tit1,---,TN)
and X_; = X7 X -+ X X;-1 X X411 X --- X Xy. A game is thus described by
(N, X;,0:(.)).
Definition 1.1. A Nash equilibrium is a strategy point £* € X such that no player
has an incentive to deviate, i.e. forall¢ € {1,..., N},

Vo, € X5, 0;(z,2%;) < 6;(x],x%;). (1.1)

* Corresponding author.

Email address : christophe.dutang@univ-lemans.fr.
Article history : Received 27 November 2012. Accepted 12 July 2013.
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Originally, Nash introduced the equilibrium concept to finite games in [26, 27],
i.e. X; is a finite set. Therefore, he used the mixed strategy concept (i.e. a prob-
ability distribution over the pure strategies) and proved the existence of such an
equilibrium in that context. We report here the existence theorem of [28] for infinite
games.

Theorem 1.2 (Nash). Let N agents be characterized by an action space X; and
an objective function 6;. IfVi € {1,...,N}, X, is nonempty, convex and compact;
0; : X — Ris continuous with X = X1 X ---x Xy andVr_; € X_;,x; — 0;(x5,2_;)
is concave on X;, then there exists a Nash equilibrium.

The concavity assumption of the objective function #; with respect to z; is some-
times called player-concavity. When dealing with cost functions rather payoff func-
tions, the concavity assumption has to be replaced by a convexity assumption.
Most existence theorems of Nash equilibrium rely on a fixed-point argument, and
this from the very beginning. Indeed when Nash introduced his equilibrium con-
cept, a fixed-point theorem is used: the Kakutani theorem in [26] and the Brouwer
theorem in [27].

Since the introduction of games (N, X;,0;(.)), many extensions have been pro-
posed in the literature: discontinuous payoffs (e.g. [8]), non concave payofis (e.g. [4]),
topological action spaces (e.g. [24, 30]), constrained strategy sets (e.g. [9, 32]). In
the following, we consider the latter extension dealing with games where each player
has a range of actions which depends on the actions of other players. This new
extension leads to the so-called generalized Nash equilibrium.

Let 2% be the family of subsets of X;. Let C; : X_; — 2%Xi be constraint
correspondence of Player ¢, i.e. a function mapping a point in X_; to a subset of
X;. Thus, C;(z_;) defines the ith player action space given other players’ action
x_;. Typically, the constraint correspondence C; is defined by a parametrized
action space as C;(z—;) = {z; € X, ¢i(zi,x—;) > 0}, where g; : X — R™i is a
constraint function. When ¢g; does not depend on z_;, we get back to standard
game. A generalized game is described by (N, X;, C;(.),6;(.)) and is also called an
abstract economy in reference to Debreu’s economic work [1, 9].

Definition 1.3. The generalized Nash equilibrium for a generalized game (N, X;, C;, 6;)
is defined as a point z* solving for alli € {1,..., N},
xy € argmax 6;(z;,x*;). (1.2)
z,€Ci(z* ;)

In the present paper, we provide a self-contained survey of existence theorems
for generalized Nash equilibrium. We also emphasize the use of fixed-point theo-
rems in the proof of such theorems. A second purpose of this paper is to analyze
the assumptions of those theorems on practical applications, and in particular
the assumption on the constraint correspondence. Now, we set the outline of this
paper. Section 2 gives the minimum required mathematical tools to study general-
ized Nash equilibria. Then, Section 3 presents the most recent existence theorems.
Finally, Section 4 focuses on the analysis of assumptions when dealing with para-
metrized constrained sets.

2. PRELIMINARIES AND NOTATIONS

The mathematical tools needed are briefly summarized in this section, so that
this paper is self-contained. For further details, we refer readers to the following
books [2, 7, 12, 20, 29]. In the following, X and Y are two metric spaces.
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2.1. Quasiconcavity. Refinements of concavity are first presented with charac-
terizations based directly on the function f. Special characterizations when f is
continuously differentiable or twice continuously differentiable exists but are omit-
ted here, see [10] for a comprehensive study.

Definition 2.1. A function f : X — Y is concave (resp. convex) iff Vx,y € X,V €
[0,1],
fAz+ (1= A)y) = (resp. <) Af(z) + (1= N)f(y) 2.1)

Strict convexity/concavity is obtained when Inequality (2.1) is strict.

Concavity of f can be also be defined in terms of the graph of f. Let hyp(f),
epi(f) be the hypograph and the epigraph of f, defined as hyp(f) = {(z,y),y >
f(z)} and epi(f) = {(z,y),y < f(x)}. The concavity (resp. convexity) of a function
f is equivalent to the convexity of hyp(f) (resp. epi(f)). So, it is immediate that
hyp(min(fi, f2)) = hyp(f1) N hyp(f2): an intersection of two convex sets (resp.
epi(max(f1, f2)) = epi(f1) N epi(f2)). The quasiconcavity is now introduced by
relaxing Inequality (2.1).

Definition 2.2. A function f : X — Y is quasiconcave (resp. quasiconvex) iff
Yo,y € X,V €]0,1],

FOa+1=N)y) = min(f(@), f()), resp. fOa+1-N)y) < max(f(@), f(y)). 2.2

Again, strict quasiconvexity/concavity is obtained when Inequality (2.2) is strict.

A univariate quasiconvex (resp. quasiconcave) function is either monotone or
unimodal. Obviously convexity implies quasiconvexity. To better catch the mean-
ing of quasi-concavity in contrast to concavity, we plot on Figure 1 examples of a
concave function, a non-concave quasi-concave function and a non-quasiconcave
function.

concave, quasi-concave not concave, quasi-concave not concave, not quasi-concave
o A
o A © 4
@ w0 2
=
- <4
2 1 Eo £8
81 o
] 3
A
° § .|

T T T T T T T T T T T T T T T T T
0 2 4 6 8 10 0 2 4 6 8 10 0 2 4 6 8

fg=-(04y2+3 gx=atan(x)*10°7/(x+10)°6 n)=—x- 22 (x 72

FIGURE 1. Examples and counter-examples of quasi-concavity

2.2. Correspondences. As unveiled in the introduction, new tools are used to
refine the action strategy set from a compact set in Equation (1.1) to a player-
dependent constrained set in Equation (1.2). Thus, correspondences, also called
multi-valued functions, point-to-set maps or set-valued mappings, are introduced.

Definition 2.3. A correspondence F : X — 2¥ is an application such that Vz € X,
F(z) is a subset of Y. A correspondence is also denoted by F' : X — P(Y) or
F: X =Y. Given F, the domain is dom(F) = {z € X, F(z) # (0}, the range is
rg(F) =, F(z) and the graph is Gr(F) = {(z,y) € X x Y,y € F(x)}.
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Example 2.4. Typical examples of correspondences are the inverse of a function
f. x — f~(z) (since f~!(x) might be empty, a singleton and a set); a constraint
set ¢ — {z, f(z) < c}; the generalized gradient z — Jf(z) or F : x — [—|z|, |z]].

Definition 2.5. For a correspondence F : X +— 2Y, the image of a subset B by F'
is defined as F~!(B) = {x € X, F(z) = B}. The exterior image (also called upper
inverse) is F*(B) = {# € X, F(z) C B} whereas the interior image (also called
lower inverse) is '~ (B) = {z € X, F(z) N B # 0}.

A type of continuity for set-valued mappings has been introduced by Bouligand
and Kuratowski in 1932: the lower and the upper semicontinuity (abbreviated
l.s.c. and u.s.c.). In the literature, there are two concurrent definitions: the semi-
continuity in the sense of Berge (e.g. [6, page 109]) and the semicontinuity in the
sense of Hausdorff (e.g. [3, page 38-39]). These two definitions depend on the prop-
erty of the set F'(z), yet, they are equivalent if F' is compact-valued. In that case,
the u.s.c./l.s.c. continuity can be defined on the exterior/interior images of F'.

Definition 2.6. F : X — 2" is upper semicontinuous (u.s.c.) at z, iff Vy € Y,
F*({y}) isan open setin X. F : X — 2Y is lower semicontinuous (Ls.c.) at , iff
Vy €Y, F~({y}) is an open set in X.

When studying parametrized constrained sets, it is generally more convenient
to work with characterizations by sequences. Therefore, the equivalent definition
of the semicontinuity in terms of sequences are now given, see e.g. [19].

Definition 2.7. F : X — 2 is upper semicontinuous (u.s.c.) at z, iff for all
sequence (Z,), € X, , - x,Vyp € T(xp) andVy € Y, y, — y =y €
n—-—+0o0

n—-+o0o
T(x).

Definition 2.8. F : X — 2Y is lower semicontinuous (L.s.c.) at z, iff for all
sequence (), € X, Ty - z,Vy € T(z), there exists a sequence (yx)r € Y,
n—-—1+0oo

such that yy, — yandVk € N,y € T'(zg).
n—-+o0o

Example 2.9. Let F defined by F(z) = [-1,1] if z # 0 or {0} otherwise. F is
Ls.c. in O but not u.s.c. Let G defined by G(z) = {0} if  # 0 or [—1, 1] otherwise.
G is u.s.c. in O but not l.s.c. Let H defined by H(z) = {0} if z # 0 or {—1,1}
otherwise. H is neither u.s.c. nor l.s.c. in O.

2.3. Theorems for correspondences. Thirdly, the necessary fixed-point theorems
(for correspondences) are given, namely the Kakutani theorem [21] and the Begle
theorem [5]. Let us first recall by the Brouwer theorem that a continuous function
f from a finite-dimensional ball into itself admits a fixed-point. The Kakutani
theorem is a valuable extention of the Brouwer’s theorem to correspondences and
is reported from [3]. The original theorem of [21] does not have any ambiguity
about upper semicontinuity, since the author works in a finite-dimensional space
with compact-valued mapping.

Theorem 2.10 (Kakutani). Let K be a nonempty compact convex subset of a Banach
space (e.g. R") and T : K — 2K a correspondence. If T is w.s.c. such that Vz € K,
T(x) is nonempty, closed and convex, thenT' admits a fixed-point theorem.

The Begle theorem ([5]) is an extension of a fixed-point theorem for locally con-
nected spaces by [11, 23], which in turn extends the Brouwer fixed-point theorem.
To introduce this theorem, contractible polyhedrons have first to be defined: con-
tractibility is in a sense related to convexity, see e.g. [22].
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Definition 2.11. A geometric polyhedron is a finite union of convex hulls of finite-
point sets.

Definition 2.12. A polyhedron is a subset S of R™ homeomorphic to a geometric
polyhedron P, i.e. there exists a bijective function between S and P.

Definition 2.13. Contractible sets are nonempty sets deformable into a point by a
continuous function (homotopy).

Example 2.14. Any star domain of Euclidean spaces is contractible whereas a
finite-dimensional sphere is not. Any convex set of Euclidean spaces is contractible.

The Begle theorem reported here is the version from [9], originally contractible
sets are replaced by absolute retracts in [5].

Theorem 2.15 (Begle). Let Z be a contractible polyhedron and ¢ : Z — 2% be upper
semicontinuous. IfVz € Z, ¢(z) is contractible, then ¢ admits a fixed point.

Finally, a last theorem needed is the Berge’s maximum theorem, see e.g. [29,
page 229] and [7, page 64].

Theorem 2.16 (Berge’s maximum theorem). Let X,Y be two metric spaces, f :
X x Y — R be an objection function and F : X — 2Y a constraint correspondence.
Assume that f is continuous, F' is both Ls.c. and u.s.c.; and F is nonempty and
compact valued. Then we have

@) ¢:ax— ma(x) f(z,y) is a continuous function from X in R.
yeF (x

(i) ®:2 — argmax f(z,y) is u.s.c. correspondence from X in2¥ and compact-
YEF ()
valued.

As shown in the proof of Theorem 3.1, if in addition f is quasiconcave in y,
then @ is convex valued. Note that ®(z) is sometimes written {y € F(z), f(z,y) =
¢(z)}. The sequel demonstrates that the maximum theorem and the two fixed-
point theorems 2.10 and 2.15 are the base recipes for showing the existence of a
generalized Nash equilibrium.

3. STATE-OF-THE-ART EXISTENCE THEOREMS

Showing the existence of a generalized Nash equilibrium can be tackled in two
different ways: either a direct approach based on fixed-point theorems or a refor-
mulation based on quasi-variational inequalities. Proofs are given to emphasize
how the maximum theorem is the link between optimization subproblem (1.2) and
fixed-point theorems.

3.1. The direct approach. Firstly, we investigate the direct approach. Theorem
3.1 was established by [1] in the context of abstract economy, so a simplified version
by [20] is reported below. Some equivalent reformulations of Theorem 3.1 using
a preference correspondence rather than a payoff function are also available in
the following books: Theorem 19.8 in [7] and Theorem 3.7.1 in [12]. Note that [2]
propose a different version, called the Arrow-Debreu-Nash theorem, where objective
functions are player-concave rather than player-quasiconcave.

Theorem 3.1. Let N players be characterized by an action space X;, a constraint
correspondence C; and an objective function 6; : X — R. Assume for all players, we
have

(i) X; is nonempty, convex and compact subset of a Euclidean space,
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(i) C; is both u.s.c. and L.s.c. in X_;,

(ii)) Vo_; € X_;, Cy(x_;) is nonempty, closed, convex,
(iv) 0; is continuous on the graph Gr(C;)",

W) Vz € X, z; — 0;(x;, x_;) is quasiconcave on C;(z_;),

Then there exists a generalized Nash equilibrium.

Proof. Since 6; is continuous, C; is both l.s.c. and u.s.c.; and C; is nonempty and
compact valued, the maximum theorem implies that the best response correspon-
dence defined as
P
x_; —> argmax 0;(x;,x_;)
z,€Ci(z—;)

is u.s.c. and compact valued. Furthermore, as 6; is player quasiconcave, P; is
convex valued. Let z;,y; € P;(x_;). By definition of maximal points, Vz; € C;(x_;),
we have 0;(y;,x—;) > 0;(x;,x_;) and 6;(z;, x_;) > 0;(z;,x_;). Let A €]0,1[. By the
quasiconcaveness assumption, we get

0:Ay; + (1 — Nz, ) > min (0;(yi, —4), 0:(zi,0—3)) > 0i(xs, 2_5).

Hence, \y; + (1 — A\)z; € Pj(x_;), i.e. Pi(x_;) is a convext set. Furthermore, P;
is also nonempty valued since C;(x_;) is nonempty. Now, consider the Cartesian
product of P;(x_;) to define ® as

P : X — 2X1 % o x 2XN
x — Pl(x_l) X---XPN(J}_N)

where X is a subset of R"” with n = Zi n;. This multiplayer best response is
nonempty, convex and compact valued. In our finite-dimensional setting and with
a finite Cartesian product, the upper semicontinuity of each component P; implies
the upper semicontinuity of ®, see Prop 3.6 of [19]. Finally, the Kakutani theorem
gives the existence result. 0

The Debreu theorem ([9]) based on contractible sets is now given. Originally, the
upper-semicontinuity is replaced by the closedness of the graph Gr(C;), but this
is equivalent since contractible sets are closed and compact sets.

Theorem 3.2. Let N agents be characterized by an action space X; and X =
X1Xx---x Xp. Letapayoff functiond; : X — R and arestricted action space C;(z_;)
given other player actions z_;. Each agent i maximizes its payoff on C;(x_;). If for
all agents, we have
(i) X; is a contractible polyhedron,
(i) C;: X_; — 2% isus.c.,
(iii) 6; is continuous from Gr(C;) to R,

(iv) ¢; :x_; — max 0;(x;,z_;) is continuous,
z;€Ci(z—s)

(v) Vx_; € X_,, the best response set M,,_, = {z; € X;(x_;), O;(x;, ;) =
¢i(x_;)} is contractible,
Then there exists a generalized Nash equilibrium.

Proof. Let G; = Gr(C;). Again, we work on the best response set, which is defined
as

M, ={(z;,x_;) € X; x X_;, ;€ My_,} ={(xs,2_;) € Gy, O;(zi, ;) = di(z_y)}.

IThere is no need for 0; to be continuous on the whole space X, since only feasible points (i.e. those
in Gr(C})) matters in Equation (1.2).
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This set is closed since the functions ¢; and 6, are continuous and ¢; is u.s.c..
Let @ be the correspondence defined as ®(x) = M,_, x --+- X M, _,. Using the
Cartesian product, the graph of ® is given by

N
GT.((I)) - {(xvy) € X X Xa Y€ (I)(.T)} - ﬂ{(m,y) € X x X7 (yi»m—i) € Mz}a
i=1
a finite intersection of closed sets. As Gr(®) is closed, ® is u.s.c.. Moreover for all
x, ®(x) is contractible as a finite Cartesian product of contractible sets. Applying
the Begle fixed-point theorem completes the proof. O

3.2. The QVI reformulation. The generalized Nash equilibrium problem (1.2) can
be reformulated in the quasi-variational inequality (QVI) framework. Variational
inequality and QVI are first described and then the existence theorem is given.

Definition 3.3 (Variational Inequality). Given a function F' : R” — R" and a set
K C R”" a Variational Inequality, denoted by VI(K, F(.)), is to find a vector z*
such that 2* € K and

Yy € K, (y — a*)TF(z*) > 0.

Definition 3.4 (Quasi-Variational Inequality). Given a function F' : R* — R”
and a correspondence K : R” — 28", a Quasi-Variational Inequality, denoted by
QVI(K(.),F(.), is to find a vector z* such that z* € K(z*) and

Yy € K(2*), (y —2*)T F(x*) > 0.
For examples of applications of variational inequality problems and links with

optimization, see e.g. [15, ]. Definition 1.3 can be reformulated as the Quasi-
Variational Inequality problem QVI(C(.),©(.)) with

le 91 (Z‘)
C(z) =Ci(z—1) X -+ x Cn(z_pn) and O(x) = , (38.1)
va GN (J])
see e.g. [18] and [14] for a proof. Note that this reformulation assumes the differen-

tiability of objective function ;. An existence theorem based on the QVI approach
developped in [17] is now given.

Theorem 3.5. Let N players be characterized by an action space X;, a constraint
correspondence C; and an objective function 6; : X — R. Assume for all players,
0; is continuously differentiable on the graph Gr(C;). Let C(x) = Ci(x_1) X -+ X
Cn(z_nN). Assume there exists a compact convex subset T C R”,

() Vz € T, C(x) is nonempty, closed, convex subset of T,

(i) C is both w.s.c. and l.s.c. inT,

Then there exists a generalized Nash equilibrium.

Proof. Using O as given in Equation (3.1), the correspondence F' : T — 2T s
defined as
F(z) = argmax — (z — 2)70(x).
z€C(x)
Let z* be a fixed-point of F'. We have
r* € F(z*) & o €argmax — (z —2*)T0(z*)
zeC(x*)
& Vzel@x*),—(z—29T0(z

)< —(z* —29)Te(x*) =0
& Vzel(x),(z—a29)Te(2x*) > 0.
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Thus, the QVI reformulation of (1.2) turns out to be a fixed-point problem. By
assumption, C is nonempty, compact valued and both u.s.c. and l.s.c.. The func-
tion (z,y) — —(z — y)7O(y) is continuous since §; is continuously differentiable.
Therefore by the maximum theorem, the correspondence F' is u.s.c. and compact
valued. Furthermore, the function z — —(z — )7©(z) is a linear function (hence
convex). So, F'is also convex-valued (by the maximum theorem), hence F (gc) is a
contractible set for all x € T'. Applying the Begle fixed-point theorem completes the
proof. U

A significative part of games are such that player strategies are required to satisfy
a common coupling constraint (such games are called jointly convex games) see [14]
and the references therein. In jointly convex games, the contraint correspondence
simplifies to

Ci . ¢ —q 2X1
z_i— {wi € Xi, (zi,2-;) € K},

where K C X; X --- X Xy is a nonempty convex set. We are now interested
in points solving the (classical) variational inequality problem VI(K,©(.)) with
K given in Equation (3.2) and © given in Equation (3.1). As expected, not all
solutions of the generalized Nash equilibrium (1.2) (i.e. solutions of QVI(C(.), 0(.)))
solves this variational inequality problem. Therefore, a special type of generalized
Nash equilibrium has been introduced: a variational equilibrium also called a
normalized equilibrium. A variational equilibrium has a special interpretation in
terms of Lagrange multipliers of the corresponding KKT systems of the GNEP, see
e.g. [13, 17].
Definition 3.6 (Variational equilibrium). A strategy ¥ is a variational equilibrium
of a generalized game (N, X;,C;(.),0;(.)) if T solves VI(K,O(.)) with K given in
Equation (3.2) and © given in Equation (3.1).

(3.2)

Theorem 3.7. Let N players be characterized by an action space X;, a constraint
correspondence C; and an objective function §; : X — R. Assume for all players,
0; is continuously differentiable on the graph Gr(C;) and there exists a nonempty
convex compact set K C R™ such that C;(z_;) = {z; € X;, (v;,2_;) € K}, then
there exists a variational equilibrium.

Proof. Same proof as Theorem 3.5 with C(z) replace by K which has the same
properties. O

4. PARAMETRIZED CONSTRAINED SETS

This final section aims to provide criteria to guarantee the assumptions of previ-
ous theorems, as well as, proofs for such criteria. For this purpose, a parametrized
constraint set is considered

Ci: X_;— 2%i
z—; — {z; € Xy, gi(zi,2—;) > 0},

for z_; € X_;, where g; : R® — R™ and C;(z_;) = 0 for x_; ¢ X _;. The jth
component of constraint function g; is denoted by g;;.

A central assumption of Theorems 3.1, 3.2 and 3.5 is to require C; to be both
lower and upper semicontinuous. Yet, Theorem 3.2 requires C; to be u.s.c. and ¢
to be continuous, by Berge’s maximum theorem, a sufficient condition is that C; is
also l.s.c.. Other assumptions of these theorems are nonemptyness, convexity and
closedness of C;(x_;). Theorem 3.2 also requires X; and M; to be contractible: a
sufficient condition is X; to be a convex and 6; to be player-quasiconcave.

4.1)
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4.1. The upper-semicontinuity. [31] devote a full chapter on set-valued analysis.
Despite they formulate the outer and inner semicontinuity through superior limit
of sets, they work with the Berge’s semicontinuity (respectively the lower and upper
semicontinuity). Their Theorem 5.7 of [3 1] gives equivalent reformulations of upper
semicontinuity using the graph properties, for which their Example 5.10 is a direct
application. A small variant is given here by removing equality constraints.

Proposition 4.1. Let C; : X_; — 2%i be the feasible set mapping defined in Equa-
tion (4.1). Assume X; C R"™ is closed and all components g;;’s are continuous on
X; x X_; C R™, then the correspondence C; is u.s.c. on X _;.

Proof. For all j = {1,...,m}, by the continuity of the jth component g;;, the set
of z; € X; such that g;;(z;,2_;) > 0} is closed. So, C;(z_;) is a finite intersection
of closed sets, thus a closed set. Let (2, Z—in)n — ¢ and y;, € Ci(z_;,), the
closedness of C;(z_;) guarantees that y; ,, — y; implies y; € C;(z_;). O

A weaker assumption on the constraint function g; is given in Theorem 10 of [19].
[19] only assumes that each component g;; is an upper semicontinuous function
(i.e. the closedness of the hypograph g;;).

4.2. The lower-semicontinuity. Generally, conditions on g; in order that the cor-
respondence is l.s.c. are harder to find. Nevertheless, [31, ] provide conditions
for it. An application of Theorem 5.9 of [31] to the constraint correspondence in
Equation (4.1) is presented.

Proposition 4.2. Let C; : X_; — 2%i be the feasible set mapping defined in Equa-
tion (4.1). Assume g;;’s are continuous and concave in x; for each x _;. If there exists
Z such that g;(z;,z_;) > 0 for alli, then C; is Ls.c. at T _; and in some neighborhood
of _; (and also u.s.c.).

Proof. For ease of notation, the subscript ¢ is removed, x; and z_; are denoted by
x and w, respectively. Let f be the function f(z,w) = min(g;(z,w),. .., gm(z, w)).
which is continuous by the continuity of g;. By the concavity with respect to z, f
is also concave with respect to x. The upper level levs f is the graph of C. By the
continuity of f, the graph Gr(f) is closed.

levsof = {(z,w), f(z,w) >0} ={(z,w),Vi=1,...,m,g(z,w) >0}
= {(z,w),z € C(w)} = Gr(C).

So C'is u.s.c.. The level set of a convex function is also convex, so is levsqf (., w)
with respect to x for all w. As f is continuous and g(Z, @) > 0, there exists an open
set O, such that

Yw € O, f(Z,w) > 0.

Since the upper level set levsof(.,w) for any w is convex and f is continuous,
the interior intC'(w) is nonempty. This guarantees the lower semicontinuity of C
at w. Indeed, for all w € O and all € intC(w), by the continuity of f and the
assumption at (Z,w), there exists a neighborhood W C O x intC(w) such that
f is strictly positive on W, and also W C gph(C). As w — w0, then certainly &
belongs to the inner limit of C'(w). This inner limit is a closed set, and so includes
intC(w) D cl(intC(w)). Since C(w) is a closed convex set with noempty interior,
cl(intC(w)) = C(w). Hence, the inner limit of C(w) contains C (), i.e. C'is L.s.c. at
w by Theorem 5.9 of [31]. O
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The previous property is also given in Theorem 12 of [19] and proved using the
sequence characterization of semicontinuity. Theorem 13 of [19] is reported here
as it gives weaker conditions for the correspondence to be lower semicontinuous
than Theorem 12.

Proposition 4.3. Let C; : X_; — 2% be the feasible set mapping as defined above.
Let C; be the correspondence C;(z_;) = {z; € X;,gi(x;,2_;) > 0}. If each compo-
nent g;; is lower semicontinuous (i.e. closedness of the epigraph) on T_; X Ci(i’,i)

and C;(Z_;) C cl(C;(Z—;)), then C; is lower semicontinuous at T _;.

Proof. For ease of notation, the subscript ¢ is removed, x; and z_; are denoted
by = and w, respectively. If é(ﬂj) = (), then by assumption, C(w) = @) and the
conclusion is trivial. Otherwise, when C(w) # (), we choose Z € C(w) and w,, —
w. Since C(w) C cl(C(w)), there exists a sequence (Z,)m of elements in C(w)
such that z,, — z. Construct the sequence n,, such that ng = 0 and n,, =
max(nm—1 + 1, argming (V1 > k, g(w;, ) > 0)). The sequence is well defined by
the lower semicontinuity of g. Furthermore, the sequence (zy,, )m>0 is such that
Tn,, € C(wy,,) with ©,,,, — T, w,,, — wand T € C(w), i.e. C is L.s.c. at . O

Continuous selections introduced by [25] can be used to further relaxed assump-
tions on g;. Originally, [25] works with topological spaces and uses the Berge’s
semicontinuity. Their Proposition 2.3 is reported below.

Proposition 4.4. If¢: X — 2Y isls.c.and ¢ : X — 2Y such that for every x € X,
cl(¢(x)) = cl(v(x)), then ) is also Ls.c..

Property 4.4 has strong consequences on the lower semicontinuity of the corre-
spondence C; and justifies the [19]’s approach to use the correspondence CN'I rather
than C}, since images have the same closure set. Therefore, the lower semiconti-
nuity of each component g;; suffices to get the lower semicontinuity of C;. With
the continuity of g;;, it is even more straightforward to see that for all z; € @ (),
there exists a sequence (z_; ), and x;, € 5Z(x,ln) such that for all n > ng,
gi(;vi’m :r,i,n) > 0. Other types of conditions not based on strict inequalities are
given in [19] .

4.3. The nonemptyness, the closedness and the convexity. Finally, we turn
our attentions to other assumptions. Theorems 3.1, 3.2 and 3.5 also require C; to
be nonempty, convex and closed valued. The convexity assumption on C;(z_;) is
satisfied when g; is quasi-concave with respect to z;. This is not immediate with
the definition of quasi-concavity given in Section 2. But an equivalent definition
for a function f to be quasiconcave is that all upper level sets Us(r) = {z €
X, f(z) > r} are convex for all r, see [10]. Thus, if g; is quasiconcave, then Uy, (0)
is convex. The nonemptyness assumption is the most challenging assumption.
Except to have a strict inequality condition and the continuity of g;’s, it is hard to
find general conditions. Finally, the closedness assumption is satisfied when g;’s
are continuous.
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1. INTRODUCTION AND PRELIMINARIES

In [1], Radstrom showed that the class of all compact convex sets of a real
normed space can be embedded in a real normed space. In this article we give
a nonarchimedean counterpart for this fact. We start by recalling a few essential
concepts from [2].

Let K be a field. A nonarchimedean absolute value on K is a function |-| : K — R
such that, for any a,b € K we have

1. |a| >0,

2. |a| = 0 if and only if a = 0,

3. |ab| = |a| - b,

4. la + b| < max(|al, |b]).

The field K is called nonarchimedean if it is equipped with a nonarchimedean
absolute value such that the corresponding metric is complete.

Let X be a vector space over field K which is equipped with a nonarchimedean
absolute value (nonarchimedean vector space, for short). A nonarchimedean norm

|| - || on X is a function || - || : X — R such that
1. ||z|| = 0 implies that z = 0;
2. ||az| = |a| - ||z||, for any @ € K and z € X;

3. ||z + y|| < max(||z||, ||ly]|), for any z,y € X.
Moreover, a nonarchimedean vector space X equipped with a nonarchimedean
norm is called a nonarchimedean normed space. Nonarchimedean normed spaces
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over the nonarchimedean field R, will be called real nonarchimedean normed
spaces.

Throughout this paper we assume that K is a nonarchimedean field and X is a
nonarchimedean normed space over K. We set B=: {a € K : |a| < 1}.

A subset A C X is called convex if either A is empty or is of the form A = x + A
for some vector z € X and some B-submodule Ay C X. A lattice L in X is an
B-submodule which satisfies the condition that for any vector x € X there is a
nonzero scalar a € K such that ax € L. For more basic facts see [2].

2. MAIN RESULTS

For nonempty convex subsets A and B of X and scalar A € K, let A+ B =:
{r+y:x€Aye B}and AMA =: {\z: x € A}. Addition and scalar multiplication
satisfy (A+B)+C=A+ (B+C), A+ B=B+ A, and \(A+ B) = AA+ \B.

Lemma 2.1. Let A, B, and C' be subsets of a nonarchimedean normed space X,
where C' is closed and B is nonempty convex and bounded. Then A+ B C C + B
implies A C C.

Proof. Since B is convex, there exist a B-submodule By and b € X such that
B = b+ By. By assumption we have A + By C C' + By. Let a € A\C. There
is a lattice L such that (a + L) N (C) = (. Since L is B-submodule of X, (a +
L)N (C + L) = 0. Boundedness of B implies that By is bounded and so there
is @ € K such that By C «L. If |a| < 1, then (a + By) N (C + By) = () which
is a contradiction. If || > 1, then a = z + b, for some z € C and b € By. This
implies that (2 + b+ a~'By) N (C + a1 By) = 0, which is a contradiction since
(b—i—Oé_lBo)mOé_lBO 75@ [l

Lemma 2.1 implies that:

Corollary 2.2. Let A, B, and C be subsets of a nonarchimedean normed space
X, where A and C are closed and B is nonempty convex and bounded. Then
A+ B=C+ Bimplies A=C.

For subsets A and C of X, define
h(A,C) =:inf{e >0: C C N.(A),A C N (C)},

where N.(A) =: {z € X : d(z,A) < €} and d(z, A) denotes distance of z from A.
By convention inf ) = co. The extended real valued function h has the following
properties for each subset A, B, and C:
() h(A,B)>0and h(A,A) =0;

(i) h(A,B) =H(B,A);

(iii) h(A, B) < max(h(A,C), h(C, B))

(iv) h(A, B) = 0 if and only if A = B, where A denotes the closure of A4 in X.

The Proof of Properties 1 and 2 are easy and we just give the proof of Properties

3 and 4. By contradiction, let h(A, B) > max(h(A4,C),§(C, B)) for some subsets
A, B,C. Then there would be positive numbers \; and A\ where A\; < h(A, B),
A2 < h(A4,B), AC N,,(C),C C Ny, (A) and C C Ny, (B), B C N,,(C). Therefore
B C N)(A) and A C N,(B) where A = max(A1, A2). This is a contradiction since
A < h(A, B). To prove 4, let h(A, B) = 0 and = € A. For each v > 0 there exists
nonzero A > 0 such that A < v with B C N,(A4), A C N,(B) and Ny(z) N A # 0.
Since A C Ny (B) so Ny(z)N B # () and consequently N, (z)N B # (), thatis x € B.
By a similar way we have B C A. Conversely, if A = B and h(A, B) > 0, then there
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exists A > 0 such that either B ¢ N)(A) or A € N,(B). If z € A\N,(B), then
Ny (z) N B = . That is to say « is not an element of B, which is a contradiction.

Lemma 2.3. If A and C' are convex sets in a nonarchimedean normed space, then
for each nonempty convex and bounded set B we have

h(A,C)=hH(A+ B,C + B).
Proof. If C C N, (A) and A C N,(C), for some A > 0, then C + B C N)(4A + B)

B+Nyx(A), A+B C Ny(C+B) = B+N,(C). Therefore h(A+B,C+B) < f)( C).
The inverse inequality is obtained by Lemma 2.1. ]
By part A of Theorem 1 in [1], if M is a commutative semigroup with the law

of cancellation, then M can be embedded in a group N. Also, if G is a group in
which M is embedded, then N is isomorphic to a subgroup of G containing M.
Therefore, by Corollary 2.2, the semigroup of all nonempty compact convex subsets
of a nonarchimedean normed space can be embedded in a minimal group NV as a
semigroup.

Hereafter let R be equipped with a nonarchimedean absolute value | - |.

Theorem 2.4. Let M be an additive commutative semigroup with the law of cancel-
lation. If a multiplication by real scalars is defined on M which satisfies

AMA+B)=MAAB, A +A)A=MNA+XA4, A(AA) =X -\A, 1A=A4A,

forevery A, B € M and A\, \1, A2 € R, then M can be embedded in a minimal real
nonarchimedean vector space N.
Moreover, if a metric d is given on M with

d(A+C,B+C)=d(A,B), d\A,\B)=\d(A,B),

forevery A, B € M and A € R and the operations addition and scalar multiplication
are continuous in the topology induced by d, then a nonarchimedean norm can be
defined on N which makes it as a real nonarchimedean normed space.

Proof. Following to the proof of Theorem 1 in [1], consider the equivalence relation
~ defined as (A,B) ~ (C,D) ifand only if A+ D = B+ C, for A,B,C,D € M.
By [A, B] denote the equivalence class containing the pair (4, B). The set N shall
consist of equivalence classes [A, B|, where A and B are elements of M. Addition
and scalar multiplication in N are defined by [A, B] + [C, D] = [A+ C, B+ D] and
AA, B] = [AA,AB] for A\ € [0,+00), otherwise A[4, B] = [-AB,—\A]. Obviously
the given operations are well defined and NV constitutes a nonarchimedean vector
space. For some B € M define f : M — N by f(A) = [A+ B, B] for each A € M.
The mapping f is well defined and embeds M in the nonarchimedean vector space
N. Clearly, for A € R and A € M the scalar product AA coincides with the one
given on M.

Let d be a nonarchimedean metric on M satisfying the assumptions of theorem.
Define dy on N x N as

do([A, B],[C,D]) = d(A+ D, B + C).

Let [A, B],[C,D] € N and dy([A, B],[C,D]) = 0. So d(A+ D, B + C) = 0 which
implies that A+ D = B+C, thatis (A, B) ~ (C, D). Conversely, if (A, B) ~ (C, D),
then dy([A, B], [C, D]) = 0. Obviously

dO([Av B]a [Cv D]) = dO([C’ D]’ [A7B])
Also
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do([A, B],[C, D)) d(A+D,B+C)

max(d(A+ F+E+D,B+E+E+D),d(B+E+F
+C,B+ E+E + D))
max(d(A+ F, B+ E),d(E + D, F + C))

= max(do([AvB]v [EvF])»dO([EvF]ﬂ [C> D]))

IN

Since nonarchimedean metric dj is invariant under translation, so the function
| -1l : N — R, where ||[4, B] — [C,D]|| =: do([4, B], [C, D]) is a nonarchimedean
norm on N. Therefore addition and scalar multiplication are continuous opera-
tions, and if A, B € M, the distance between A and B equals d(A4, B). O

By Corollaries 2.2 and 2.3 and Theorem 2.4, we have the following.

Theorem 2.5. Let M be a class of nonempty closed, bounded convex subsets of X
which is closed under addition and scalar multiplication and equipped with a nonar-
chimedean metric. Then M can be isometrically embedded in a real nonarchimedean
normed space N. In particular the operations addition and scalar multiplication of
M are induced by the operations of N.

Moreover, if H is a nonarchimedean normed space in which M is embedded in
the above way, then H contains a subspace containing M and isometric to N.

It is worth mentioning that the class of all nonempty compact convex sets of a
real nonarchimedean normed space satisfies Theorem 2.5.
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ABSTRACT. Let K be a nonempty closed and convex subset of a real Hilbert space H and
foreach 1 < i < N, letT; : K — K be \;-strictly pseudocontractive mapping. Then for
B € (0,2)\], where A := min{)\; : ¢ = 1,2,..., N}, and each ¢t € (0,1), it is proved that,
there exists a sequence {y} C K satisfying y: = Pk [(1 — t)(8Ty: + (1 — B)y:)], where
T := 6T 4+ 615 + ... + OnTnN, for 61 + 02 + ... + Oy = 1, which converges strongly, as
t — 0™, to the common minimum-norm fixed point of {T; :i=1,2,..., N}. Moreover, we
provide an explicit iteration process which converges strongly to a common minimum-norm
fixed point of {T; : i = 1,2,..., N}. Corresponding results, for a common minimum-norm
solution of a finite family of c«—inverse strongly monotone mappings are also discussed. Our
theorems improve several results in this direction.

KEYWORDS: Minimum-norm fixed point; nonexpansive mappings; A—strict pseudocontrac-
tive mappings; monotone mappings.
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1. INTRODUCTION

Let K be a nonempty subset of a real Hilbert space H and 7T be a self-mapping of
K. The mapping T is called Lipschitzian if there exists L > 0 such that | Tz —Ty|| <
Lijz —y||, forall z,y € K. If L = 1, then T is called nonexpansive and if L € [0, 1),
T is called contraction. A mapping T' with domain D(T') and range R(T) in H is
called \—strictly pseudocontractive in the terminology of Browder and Petryshyn [2]
if for all z,y € D(T) there exists A > 0 such that

(T — Ty, j(x—y) < |z —yl> = Mz —y — (Tz - Ty)||*. (1.1)

It is obvious that A—strictly pseudocontractive mapping is Lipschitzian with L =
%. Without loss of generality we may assume A € (0, 1). If I denotes the identity
operator, then (1.1) can be written in the form

(I =T)z = (I =Ty, x—y) > NI -T)z — (I -T)y||* (1.2)

* Corresponding author.
Email address : habtuzh@yahoo.com(Zegeye).
Article history : Received 20 November 2012. Accepted 15 August 2013.
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Moreover, one can show that (1.1) (and hence (1.2)) is equivalent to the inequality
[T — Tyl[> < ||z =yl + k||(I = T)z — (I = T)y||*, k= (1 - 2)) < 1.

It is easy to see that a class of nonexpansive mappings which includes a class
of contraction mappings is contained in a class of A— strictly pseudocontractive
mappings. However, the converse may not be true (see, [1, 8] for details).

Interest in A—strictly pseudocontractive mappings stems mainly from their firm
connection with the important class of nonlinear a—inverse strongly monotone
mappings where a mapping A with domain D(A) and range in H is called a—inverse
strongly monotone if there exists o € (0, 1) such that

(x —y, Ax — Ay) > a||Az — Ay||?, for every z,y € D(A).

Observe that A is a—inverse strictly monotone if and only if (I — A) is A—strictly
pseudocontractive, where A\ = «. It is known [9] that A—strictly pseudo-contractive
mappings have more powerful applications than nonexpansive mappings in solving
inverse problems. Therefore, it is interesting to develop the algorithms for A-strictly
pseudo-contractive mappings. Consequently, considerable research efforts, espe-
cially within the past 20 years or so, have been devoted to iterative methods for
approximating fixed points of 7" when 7" is nonexpansive or A—strictly pseudocon-
tractive (see for example [6, 7, 8, 12, 14, 15, 16, 17] and the references contained
therein).

Recently, we notice that it is quite often to seek a particular solution of a given
nonlinear problem, in particular, the minimum-norm solution. In an abstract way,
we may formulate such problems as follows:

find z* € K such that ||z*|| := min ||z||, (1.3)
zeK
that is, z* is a metric projection of the origin onto K, Px0.

A typical example is the split feasibility problem which was introduced by Censor
and Elfving [4]. The problem is formulated as finding:

x* € C and Az™ € Q, (1.4)

where C' and () are nonempty closed convex subset of real Hilbert spaces H; and
Hs, respectively and A : Hy — H> is a bounded linear operator. A split feasi-
bility problem in finite dimensional Hilbert spaces was used for modeling inverse
problems which arise in medical image constructions [3] and intensity-modulated
radiation therapy [4].

Set

1
ggggp(x) = Irnelél §||Ax—PQAxH2. (1.5)
It is clear that T is a solution to the split feasibility problem (1.4) if and only if T
solves the minimization problem (1.5) with the minimum equal to 0. Now, assume
that (1.4) is consistent (i.e., (1.4) has a solution) and let I denote the (closed convex)
solution set of (1.4) (or equivalently, solution of (1.5)). Then, in this case, I' has a
unique element Z if and only if it is a solution of the following equation:

Z € C, such that 7 p(Z) = A*(I — Pg)AZ =0, (1.6)
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where A* is the adjoint of A. Let Tz := (I — yA*(I — Pg)A)z, for any v > 0. Then
problem (1.6) is equivalent to the fixed point problem equation
=Tz =(1—-~A"(I—-Py)A)z. (1.7)

Therefore, finding the solution of the split feasibility problem (1.4) is equivalent to
finding the minimization problem (1.5) with the minimum equal to zero if and only it
is the minimum-norm of fixed point of the mapping « — Tz = (I —yA*(I —Pg)A)z.

Thus, we study the general case of finding the minimum-norm fixed point of
A—strict pseudocontractive mapping 7 : K — K that is, we find z* € K which
satisfies

x* € F(T) such that ||z*|| = min{||z|| : € F(T)}. (1.8)

In connection with the iterative approximation of the minimum-norm fixed point of
nonexpansive mapping 7', Yang et.al [12] introduced an implicit scheme given by

ye = BTy + (1 = B)Px[(1 = t)y], t € (0,1).

They proved that, under appropriate conditions on ¢ and (3, the path {y;} converges
strongly to the minimum-norm fixed point of 7', in real Hilbert spaces. Further-
more, they showed that an explicit scheme given by

Ln+1 = ﬁT‘fn + (1 - ﬂ)PK[(l - O‘n)xn]an >1,

under appropriate conditions on {«, } and (3, converges strongly to the minimum-
norm fixed point of 7T'.

More recently, Yao and Xu [13] have also introduced and proved that the implicit
scheme given by

Yt = PK[(]- - t)Tyt]vt € (Oa 1)’

under appropriate conditions on ¢, converge strongly to the minimum-norm fixed
point of nonexpansive self-mapping 7. In addition, they showed that an explicit
scheme given by

Tn+1 = PK[(l — tn)Txn],n Z 1,

under appropriate conditions on {t¢,}, converges strongly to the minimum-norm
fixed point of T'.

A natural question arises whether we can extend the results of Yang et.al [12] and
Yao and Xu [13] to a class of mappings more general than nonexpansive mappings
or not?

Let K be a closed convex subset of a real Hilbert space H and let 7; : K — K i =
1,2, ..., N be \;-strictly pseudocontractive mapping.

It is our purpose in this paper to prove that for § € (0,1) and each t € (0,1), there
exists a sequence {y;} C K satisfying y, = Px[(1 —t)(8Ty: + (1 — 3)y;)], which
converges strongly, as t — 07, to the common minimum-norm fixed point of {7 :
i =1,2,...,N}. Moreover, we provide an explicit iteration process which converges
strongly to the common minimum-norm fixed point of {7 : i = 1,2, ..., N}. Finally,
we also give a numerical example which support our results. Our theorems improve
several results in this direction.
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2. PRELIMINARIES AND NOTATIONS
In what follows we shall make use of the following lammas.

Lemma 2.1. [10] Let K be a nonempty closed and convex subset of a real Hilbert
space H. Letx € H. Then xqg = Pxx if and only if

(z —xo,x —x0) <0,Vz € K.

Lemma 2.2. [15] Let K be a closed and convex subset of a real Hilbert space H.
LetT;, : K — K,i = 1,2,..., N, be \;—strictly pseudocontractive mappings with
NN, F(T;) # 0. LetT := 61Ty +02To + ...+ OnTn, where 01 +02+...+ 05 = 1. Then
T is A-strictly pseudocontractive with A := min{); : i = 1,2,..., N} and F(T) =
ﬂi\ilF(Tl)

Lemma 2.3. [11] Let {a,,} be a sequence of nonnegative real numbers satisfying the
following relation:

ant1 < (1 — an)an + andp,n > ng,

where {a,} C (0,1) and {6,} C R satisfying the following conditions: lim «, =

o n—s-o0
0, Z a, = 00, and limsup 6, < 0. Then, lim a, = 0.
el n—-00 n—oo
Lemma 2.4. [18] Let H be a real Hilbert space, K be a closed convex subset of H

and T : K — K be a A—strictly pseudo-contractive mapping, then

(i) F(T) is closed convex subset of K ;

(i) (I — T) is demiclosed at zero, i.e., if {x,} is a sequence in K such that x,, — x
and Tz, — x, — 0, asn — oo, thenz = T (z).

Lemma 2.5. [19] Let K be a nonempty closed and convex subset of a real Hilbert
space H. LetT : K — K be A—strictly pseudocontractive mapping and Tgz :=
BTz + (1 — B)x. Then for B € (0,2)], and x,y € K we have that

Tz = Tayl| < |lz —yll.
Lemma 2.6. Let H be a real Hilbert space. Then, for any given x,y € H, the
JSollowing inequality holds:
llz +yl1* < llz]* + 2y, 2 + ).
3. MAIN RESULTS
We now prove the following theorem.

Theorem 3.1. Let K be a nonempty closed and convex subset of a real Hilbert space
H. Foreach1 <i < N, letT; : K — K be \;— strictly pseudocontractive mapping
withNY_ F(T;) # 0. Then, for 3 € (0,2)\] and eacht € (0, 1), there exists a sequence
{y:} C K satisfying the following conditiorn:

yr = Pr[(1 = )(BTy: + (1 = B)yr)], (3.1)

and the net {y;} converges strongly, as t — 0%, to the common minimum-norm
fixed point of {T; : i = 1,2,...,N}, where T := 01T) + 6,15 + ... + 0, Tn, for
01+02+...+0,=1and A :=min{); : i =1,2,..., N}.

Proof. For 3 € (0,2)] and each t € (0,1), let T3(y) := Pk [(1 — t)(8Ty + (1 — B)y)].
Then using nonexpansiveness of Px, Lemma 2.2 and Lemma 2.5 we have for
z,y € K that

|Tee = Twyll> = ||Px[(1 = t)(8Tz + (1= B)2)] — Px[(1 - )(BTy + (1 = B)y)]II*
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(1-0)||8(Tz —Ty) + (1 - B)(z —y)|?
(1—t)|]z -yl (3.2)

IN A

and hence

[Tz =Tyl < V(A —=1)lz—yll.

Thus, we get that T} is a contraction mapping on K and hence T; has a unique
fixed point, y;, in K. This means that the equation

ye = Pr [(1 = t)(BTye + (1 — B)w)]. (3.3)

has a unique solution for each ¢ € (0,1). Furthermore, since F(T) # 0 and
B € (0,2)], for y* € F(T), we have from (3.1), convexity of ||.||> and Lemma 2.5
that

[P [(1 =) (BTy: + (1 = B)ye)] — y*|?

(1 =) [B(Ty: — y*) + (1 — B)(ye — y*)] — ty*|]?
(1 =BTy —y*) + (1= B) (s — y)I1> + t]|y*] |2
(1= )lye — y*|I* + tlly*|1?

ye — v |2

IN N IN

which implies that

lye —o*Il < ly°l.
Therefore, {y;} and hence {T'y;} are bounded.

Furthermore, from (3.3) and the fact that Py is nonexpansive we get that

lye = Twell = [Pk [(1 = )BTy + (1= B)ye)] — PxTyell
< A=A = B)(ye — Tye) — tTy|l
< (=)@ =BTy — yell + LTyl
which implies that
t
-T < T 0, as ¢ 0t. 3.4
||yt yt” = 1*(1*ﬂ)(1*f)” yt“—) y ast — ( )
Now, let z; := (1 — t)(8Ty: + (1 — B)y:). Then from (3.4) we get that
12t = well < (1= OBl Ty — wel| + tllyel| — 0, as t — 0F. (3.5)

In addition, since {z:} is bounded there exists a sequence {t,,} C (0,1) such that
zt, — z. Thus, from (3.5) we get that

Y, — 2, asn — 00, (3.6)
and hence from (3.4) and Lemma 2.4 we have that z € F (T) Furthermore, from
(3.3), nonexpansiveness of Px and Lemma 2.5 we get that

lye —y* I < lze =717
(L=t)(BTye+ (1= By) —y", 2 —y")
(L =t){B(Ty =Ty") + (L= B)(ye —y"), 2 — )
+{—y", 2 —y7)
(L =y =y lze — y* Il + L=y, 2 — y").
(X =)lze = y*I1* + (", 2 — ")

IN N

This implies that
2 = y*[1* < (y* 0" = 21). (3.7)
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Since z € F(T), substituting z for y* and ¢,, for t in (3.7) we get that
2, — 2. (3.8)
Thus, from (3.7) and (3.8) we have that

||Z_y*”2 < <y*7y*_z>a asn — oo,

which is equivalent to the inequality
(z,94* — z) > 0 and hence z = Pr0.

If there is another subsequence {z;  } of {#:} such that z;, — 2/, similar argument
gives that 2z’ = Pr0, which implies, by uniqueness of Pr0, that 2z’ = z. Therefore,
the net z; — 2z = Pp0 and hence from (3.5) the net y; — 2z = Pr0, which is
the minimum-norm fixed point of 7. Therefore, from Lemma 2.2, {y;} converges
strongly, as t — 0, to the common minimum-norm fixed point of 7;,7 = 1,2,..., N.
The proof is complete. 0

If we assume T7s,i = 1,..., N to be nonexpansive mappings we get the following
corollary.

Corollary 3.1. Let K be a nonempty closed and convex subset of a real Hilbert
space H. Foreach1 < i < N, letT; : K — K be a finite family of nonexpansive
mapping with NN, F(T;) # 0. Then, for 3 € (0,1) and eacht € (0,1), there exists a
sequence {y:} C K satisfying the following condition:

ye = P [(1 = 1)(BTy + (1 = B)ye)]
and the net {y;} converges strongly, as t — 0T, to the common minimum-norm
fixed point of {T; : i = 1,2,...,N}, where T := 01T + 6,15 + ... + 0, Tn, for
01 +60s+..+6,=1.

If in Theorem 3.1, we consider {8, } C (a,2)], for some a > 0, and {t,} C (0,1)
such that ¢,, — 0, and y,, := ¥, the method of proof of Theorem 3.1 provides the
following corollary.

Corollary 3.2. Let K be a nonempty closed and convex subset of a real Hilbert space
H. Foreach1 < i< N, letT; : K — K be \;—strictly pseudocontractive mapping
with N, F(T) # 0. Then, for 3, C (a,2)], for some a > 0, and {t,,} C (0,1), there
exists a sequence {y;, } C K satisfying the following condition:

Yt,, = P [(1 - tn)(ﬁnTytn +(1 - ﬂn)ytn)]’ (3.9)
and the net {y;, } converges strongly, as t, — 0, to the common minimum-norm
fixed point of {T; : i = 1,2,...,N}, where T := 01T} + 615 + ... + 0, TN, for
01+0:+..+6,=1land A :==min{\; : i =1,2,...,N}.

We now state and prove a convergence theorem for the common minimum-norm
zero of finite family of a—inverse strongly monotone mappings.

Theorem 3.2. Let K be a nonempty closed and convex subset of a real Hilbert
space H. Foreach1l <i < N, let A; : K — H be a;— inverse strongly monotone
mapping satisfying (I — A)(K) C K and NIY.,N(A;) # (. Then, for 8 € (0,2a] and
eacht € (0,1), there exists a sequence {y;} C H satisfying the following condition:

Yy = Pre [(1 = 1)(BT = Ay + (1 = B)yr)], (3.10)

and the net {y;} converges strongly, ast — 07, to the common minimum-norm zero
Of{AZ 1= 1,2, ...,N}, where A .= 91A1+92A2+...+9nAN,fOT91 +92++9n =1
and o :=min{e; :1=1,2,..., N}.
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Proof. For z € K, let T;(x) = (I — A;)z, for i = 1,2,..., N. Then, we get that each
T; is a- strictly pseudocontractive self- mapping with NY_, N(A;) = N, NF(T;).
Now, replacing A; with (I —T;) we get that scheme (3.10) reduces to (3.1) and hence
the conclusion follows from Theorem 3.1. O

Now, we prove strong convergence of an explicit scheme for a common minimum-
norm fixed point of A-strictly pseudocontractive mappings.

Theorem 3.3. Let K be a nonempty closed and convex subset of a real Hilbert space
H. Foreach1l < i < N, letT; : K — K be \;-strictly pseudocontractive mapping
with NN, F(T;) # (). Let a sequence {x,,} be generated from arbitrary x1 € K by
Tn4+1 = PK [(1 - Oén)((l - ﬁn)xn + ﬁnTl‘n)],’l'L 2 1a (3-11)
where T := 01Ty + 02T5 + ... + 0,T,,, for 61 + 63 + ... + Oy = 1 and {a,,} C (0,1),
On € la,2)], for some a > 0 and A := min{\;,i = 1,2,..., N} satisfying lim «, =
n—aoo

oo oo oo
0, Z oy = 00, Z |1 — an| < 00, Z |Brnt1 — Bn| < 0o. Then, {z,} converges

n=1 n=1 n=1
strongly to the common minimum-norm fixed point of {T; : i = 1,2, ..., N }.

Proof. We note that by Lemma 2.2 we have that T is A-strictly pseudocontractive
and F(T) = NY_, F(T;). Let z* € F(T). Then from (3.11), using nonexpansiveness
of Pk, convexity of ||.||%, 8, € [a,2)\] and Lemma 2.5 we get that

HPK [(1 - an)((l - Bn)xn + ﬁnTxn)] - PK$*||2

llznss — 2"

< I = an)((1 = Bu)an + BuTwn) — ™[

= (|1 = an)((1 = Bu)tn + BuTwn — 2*) — ana™||?

< (1= an)ll(@ = Ba)(@n — %) + Bu(Tzn — Ta")|* + anlz*[|?
< (1= an)llzn — 271 + anl |27,

Thus, by induction we obtain that

e — 2" < max{]Jzo — 2”7, [|2*[]*}.

Consequently, {z,} and hence {T'z,} are bounded. Furthermore, from (3.11) we
have that
[Tnt2 = zniall = |[(1 = ant1)(Bus1Trngr + (1 = Bny1)Tnt1)
—(1 = an)(BnTrn + (1 = Bn)zs)||
= |1 = an+1)Brt1TTns1 + (1 = Bot1)Tnt1)
7(1 - O‘n)(ﬁn+1Txn+l + (1 - ﬂn+1)xn+l)
+(1 = an)(But1Trns1 + (1 = Bug1)Tns1)
_(1 - an)(ﬁnTxn + (1 - ﬁn)xn)H
ant1 — anll|Brt1T 241 + (1 = Bpg1)Tn+1l|
Jr(l - O‘n)||ﬂn+1Txn+1 + (1 - 5n+1)xn+1
—(1 = an)(BnTxn 4 (1 = Bn)xn)|]
< Mlangr —ap| + (1= O‘n)||TBn+1mn+1 — T, 2], (3.12)

IN

for some M > 0, where Ty, z,, := 3, Tx, + (1 — ,,)2,. Furthermore, we have that

||Tﬂn+1x"+1 - TﬁnmnH S ||Tﬁn+lxn+1 - Tﬂn+1xn|| + |‘T6n+lxn - Tﬂnl‘nH
[Tnt1 = Zull + |Bns1Tzn + (1 = Buy1)zn
—(BnTzn + (1 = Br)zn)l

IN
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< g1 = @all + |Bng1 — Balllzn — Tay||
< Nzngr = xal| + M| Brgr — Bal, (3.13)
for some M’ > 0. Then putting (3.13) into (3.12) we obtain that

|[Znio = Tngall < (1= an)l|Znir — Tal| + |Bagr — 5n|MU + |1 — O‘nlMNv

for some M" > 0, and hence using the assumptions on {a,, } and {3, } and follow-
ing the method in [6] we get that

|Zpy1 — zn|] = 0. (3.14)

lim |
n—-~oo
Let y, = 8,7z, + (1 — Bn)x,. Then we observe that {y,} is bounded and from
(3.11) and the fact that «,, — 0, as n — 0, we obtain that
I[(1 = an)(BnTxn + (1 = Brn)zn) — ynll

anllyn|] — 0, as n — oo. (3.15)

[Tn41 — Yall

<
<

Thus, from (3.14) and (3.15) we get that

[|Yyn — zn|| — 0, as n — oo. (3.16)
Consequently,
lim ||z, — Tz,|| = lim lzn = ynll =0. (3.17)
n——aoo n—-uoo ﬂn

Now, let z, = (1 — ) (Bn T2y + (1= B)2,) and & := Pp0. Then we have that {z,}
is bounded. Furthermore, (3.17) and the assumption that «,, — 0, as n — oo,
give that

Zn — T = (1 — a)[Bn (T, — x0) — apzy] — 0, as n — o0. (3.18)
Let {z,, } be a subsequence of {z,} such that

limsup(Z, z, — &) = lim (%, z,, — ),
n—o0 k——o0
and z,, — z. Then, from (3.18) we have that z,, — z. Thus, from (3.17) and
Lemma 2.4 we get that z € F'(T). Therefore, by Lemma 2.1 we obtain that
limsup(Z, z, — &) = lim (Z,z,, —I)=(Z,z—T) > 0. (3.19)
n—s00 k— 00
Now, we show that z,.1 — Z, as n — oo. But from (3.11), Lemma 2.5 and
Lemma 2.6 we have that

|Zn1 — 3:"”2 = ||PK[(1 —an)((1 = Bn)zn + ﬁnTmn)] - PKQ}||2
< A = an) (1 = Br)an + BuTzn) — 7|2
= (1= an)((1 = Ba)(wn — &) + Bu(Tzy — T7)) — a0 ]|
< (L= a)ll((1 = Bu)(@n = &) + Bn(Txn — TE)||? + 200 (=7, 20 — T)
< (1= an)||zn — Z|? + 200 (—7F, 2, — T). (3.20)

Therefore, this with (3.19) and Lemma 2.3 give that z,, — %, as n — 00, which
is the minimum-norm fixed point of 7' and hence, by Lemma 2.2, the common
minimum-norm fixed point of {7} : i = 1,2,...,N}. O

If we take T}s,i = 1, ..., N to be nonexpansive mappings we get the following corol-
lary.
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Corollary 3.3. Let K be a nonempty closed and convex subset of a real Hilbert space
H. Foreach1l <i¢ < N, letT; : K — K be a finite family of nonexpansive mapping
with NN, F(T;) # (). Let a sequence {x,,} be generated from arbitrary v, € K by

Tn+l = PK [(1 - an)((l - ﬁn)xn + ﬁnTxn)]»n Z 1a
whereT = 91T1 + QQTQ —|— —|— GnTn,for 91 —|— 92 —|— o+ 91\[ =1 and {Oén} C (0, 1),

Bn € [a,1), for some a > 0 and satisfying lim «, =0, Zan = o0, Z lont1 —
n——-aoo

n=1 n=1
[e%S)

anl < oo, Z |Bnt1 — Bn| < co. Then, {x,} converges strongly to the common
n=1

minimum-norm fixed point of {T;,i = 1,2,..., N }.

The following corollary is implied from Theorem 3.3.

Theorem 3.4. Let K be a nonempty closed and convex subset of a real Hilbert
space H. Let A; : K — H be a;—inverse strongly monotone mapping satisfying
(I — A)(K) C K and NY.,N(A;) # 0. Let a sequence {x,} be generated from
arbitrary 1 € H by

Tpt+1 = PK [(1 - an)((l - ﬁn)zn + /Bn(l - A)xn)],n Z 17 (321)

where A := 01 A1 + 0245 + ... + 0, A,, for0y + 05+ ...+ 0y = 1 and {a,} C (0,1),
Bn € la,2a], for some a > 0 and o := min{«;,i = 1,2,..., N} satisfying lim «, =

o0 oo o0
O,Zan = o0, Z lan+1 — an| < oo, Z |Brnt1 — Bn| < co. Then, {z,} converges
n=1 n=1 n=1
strongly to the common minimum-norm zero of {4; : i =1,2,.., N}, as n — oc.
Proof. The method of proof of Theorem 3.2 and using Theorem 3.3 provide the
required assertion.

O

4. NUMERICAL EXAMPLE

Now, we give an example of a finite family of A-strictly pseudocontractive map-
pings satisfying Theorem 3.3 and some numerical experiment results to explain
the conclusion of Theorem 3.3 as follows:

Example 4.1. Let H = R with absolute value norm. Let K = [0,1] and 71,75 :
K — K be defined by

._ I+(1‘7%)27I€ [07%]3
Tl.'L' = { z, xe (%71], (41)
and
_ [ = zel0,3],
fari= { v (e -2z e (3], (42

Then we first show that 73 is A-strictly pseudocontractive mapping with A = %
If 2,y € [0, 1] then

(=T —(-Tye—y) = (~@- 2"+ 5y
= - 3P~ - 3-2)
1 1 1,1
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_ 1'—12— Y [(y_%)Q_(x_%ﬂ
B Ll S SN Py
_ Lo 1, [(z = 3)* = (y—3)]
= [(a:—2) ( 2)} (%7x)+(%7y)
> Sle-37 - -5
_ %](I—Tl)x—(I—Tl)y\Q.
Ifz € [0,4] and y € (3,1] we get that
(=T~ (I -Tya—y) = (~@— 5 a—y) =5 -2
1 1 1
= ($*§)2[(y*§)*(fﬂ*§)]
> (- 35~ 2)
142
> o P s e P

1
= 5‘(I_T1 z— (I -T)y|*
If 2,y € (3,1] then we get that |(I — T1)z — (I — T1)y| = 0 and hence
1
(I =Tz — (I = T)y,x —y) > S|(I = Tz — (I = T)yl.

Therefore, 7T is A— strictly pseudocontractive mapping with A = % and F(Ty) =
(3. 1].

Similarly, we can show that 75 is A— strictly pseudocontractive mapping with A = %
and F(T3) = [0, 2].
Thus, if Tz := 6Tz + (1 — 6)Tox, where § = 1, then T is given by
T+ %(a: — %)Q,x € [o, %],
Tx = x, x € (%, %}, (4.3)
v —3(x—32)2xe(3,1],
which is A— strictly pseudocontractive mapping with A = £ and F(T) = [3, 2] =

F(Ty) N F(T»). Now, taking a,, = n%_l Bn = ﬁ + n%_l scheme (3.11) reduces to

1 1 1

1 1
P = Prc| (1= =) (0= (g + g Do + (g + ) Tom) im0
(4.4)

Therefore, by Theorem 3.3, the sequence {z,} in (4.4) converges strongly to % the
common minimum norm fixed point of 77 and T5.

Next, we show the numerical experiment result tables using software Mathlab 7.5
for the iteration process of the sequence {x,} with initial point z; = 0.2 and
z1 = 0.7, respectively.
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n |1 200 600 1000 | 1200 | 1400 | 1600 | 1800 | 2000
T, | 0.200 | 0.386 | 0.432 | 0.446 | 0.451 | 0.457 | 0.457 | 0.460 | 0.462

n |1 200 600 1000 | 1200 | 1400 | 1600 | 1800 | 2000
T, | 0.700 | 0.386 | 0.432 | 0.446 | 0.451 | 0.454 | 0.457 | 0.460 | 0.462

Remark 4.2. Theorem 3.1 improves Theorem 3.1 of Yang et.al [12] and Yao and
Xu [13] to a more general class of finite family of A—strictly pseudocontractive
mappings. Moreover, Theorem 3.3 improves Theorem 3.2 of Yang et.al [12] and
Yao and Xu [13] in the sense that our scheme provides a minimum-norm fixed
point of finite family of A—strict pseudocontractive mapping 7.
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ABSTRACT. In this paper, an iteration process for approximating common fixed points
of two uniformly quasi Lipschitzian mappings in convex metric spaces is defined. Without
using "the rate of convergence condition" Y > , (kn — 1) < oo associated with asymptotically
(quasi-)nonexpansive mappings, some convergence theorems are also proved. The results
presented generalize, improve and unify some recent results.
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1. INTRODUCTION AND PRELIMINARIES

Throughout this paper, N denotes the set of natural numbers. We also denote
by F' (T') the set of fixed points of T"and by F' = F (T') N F' (S) the set of common
fixed points of two mappings 7" and S.

Let (X, d) be a metric space. Amapping 7' : X — X is said to be asymptotically
nonexpansive, if there exists a sequence k,, € [1,00) with lim,,_, o, k, = 1 such that

d(T"z, T"y) < kpd(x,y), Ye,y € X, neN.

If F(T) # 0, then T is said to be asymptotically quasi-nonexpansive, if there
exists k,, € [1,00) with lim,,_,~ &k, = 1 such that

d(T"z,p) < kpd(z,p), Yee X, pe F(T), neN.

T is said to be uniformly quasi-Lipschitzian, if there exists a constant L > 0
(called Lipschitz constant) such that

d(T"z,p) < Ld(z,p), Yxe X, pe F(T), neN.
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Email address : isayildirim@atauni.edu.tr (I. Yildirim), safeer@qu.edu.qa (S. H. Khan), mozdemir@atauni.edu.tr (M. Ozdemir).
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Remark 1.1. If F'(T) # 0, it follows from the above definitions that each asymp-
totically nonexpansive mapping must be an asymptotically quasi-nonexpansive,
and each asymptotically quasi-nonexpansive mapping must be a uniformly quasi-
Lipschitzian, where L = sup,,~, {kn} < co. But the converse may not necessarily
hold.

The approximation problems concerned with the fixed points of the asymptot-
ically nonexpansive mappings and asymptotically quasi-nonexpansive mappings
have been studied extensively by many authors in recent years. Takahashi [4]
introduced the notion of a convex metric space and studied the fixed point theory
for nonexpansive mappings in such a setting. A normed linear space is a special
example of a convex metric space. But there are many examples of convex metric
spaces which are not embedded in any normed linear space (see [4]). Later on,
Tian [5] gave some sufficient and necessary conditions such that Ishikawa iter-
ation process for an asymptotically quasi-nonexpansive mapping converges to a
fixed point in a convex metric space. Liu et al. [3] and Wang and Liu [6] gave some
sufficient and necessary conditions for Ishikawa iteration process with errors to
approximate common fixed points of two uniformly quasi-Lipschitzian mappings in

a convex metric space. Also, Chang et al. [1], Khan and Abbas [2], Yildirim and
Khan [8] and other authors have studied fixed point theorems in convex metric
spaces.

We recall the following which can be found in [5].
Let (X, d) be a metric space.
e Amapping W : X3 x [0,1]> — X is said to be a convex structure on X, if it
satisfies the following condition: for any (z,v, z;a,b,c) € X3 x [0,1]® with
a+b+c=1andu e X:

d(W (x,y,2 0,b,¢),u) < ad (z,u) + bd (y,u) + cd (z,u) .

e If (X,d) is a metric space with a convex structure W, then (X, d) is called
a convex metric space.

e Let (X, d) be a convex metric space, a nonempty subset E of X is said to
be convex, if W (z,y,2;a,b,¢) € E, ¥ (z,y,2) € E3, (a,b,¢) € [0,1]* with
a+b+c=1.

Recently, Wang and Liu [6] considered the following iteration process for uni-
formly quasi-Lipschitzian mappings S and 7" in convex metric spaces:

Tn+1 = W(xnasnyn;un§an7bnacn)a (1.1)
Yn = W (arn T, Uy, by, c;L)
where {a,},{bn},{cn},{al,},{V,},{c,} are six sequences in [0, 1] with a,, + b,, +

cn =a,+b,+c, =1 n¢c Nand {u,},{v,} are two sequences in X satisfying
condition: For any nonnegative integers n,m,0 < n < m, if § (4,,) > 0, then

max {d(z,y) 1z € {wi,vi},y € {z;,9;,Sy;, Txj, uj, v} <0 (Anm),
n<i,j<m

where Anm = {xiayiasyiaTxiauiavi :n<i < m},
0(Apm) = sup d(x,y).

T,YCEAnm

They also proved convergence of the iteration process (1.1) to a common fixed point
of Sand T.
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Motivated by the above studies, we introduce, in this paper, an iteration process
to approximate common fixed points for two uniformly quasi-Lipschitzian mappings
as follows:

Let (X, d) be a convex metric space with a convex structure W. Let S, 7 : X — X
be uniformly quasi-Lipschitzian mappings with respective Lipschitz constants L; >
0 and Ly > 0,{an},{bn},{cn} be three sequences in [0, 1] with a,, + b, + ¢, = 1,
n € N. For any given xo € X, define a sequence {z,} as follows:

Tp41 = W(x7L7Sn$naTnxn§anabnaCn)- (1.2)
While acknowledging the process (1.1) due to Wang and Liu, we underscore that
our process

e is independent of (1.1) due to Wang and Liu : none reduces to the other.

e is one-step process as compared with the two-step process (1.1) and still
able to compute common fixed points.

e being one-step process is simpler than (1.1).

Having introduced this process, we use it to prove some strong convergence
results for quasi-Lipschitzian mappings. Moreover, as opposed to Wang and Liu
[6], some convergence theorems are proved for asymptotically (quasi-)nonexpansive
mappings without using "the rate of convergence condition" ZZO:O (b, — 1) < 0
associated with such mappings.

In order to prove our main results, the following lemma will be needed:

Lemma 1.2. [9] Let {a,, } and {b,} be two sequences of non-negative numbers such
that
ant1 < (1+by)an, neN

If >0 by < +oo, thenlim,,_, ay, exists.

2. MAIN RESULTS

In what follows, we take L = max{Lj, Lo} where L; > 0 and Ly > 0 are
Lipschitz constants of the quasi-Lipschitzian mappings S and T respectively.

Theorem 2.1. Let (X, d) be a convex metric space, E be a nonempty closed convex
subset of X and S,T : E — E be uniformly quasi-Lipschitzian mappings. Let
the sequence {z,} be as in (1.2) with the sequences {a,}, {b,} and {c,} in [0,1]
satisfying

ap + by +c, =1and Z(l—an) < o0.
n=0
IfF # 0, then:
(1) for allp € F and for eachn € N,
d(1771,+1ap) < (1 + L (1 - an)) d (frnap) s

(2) there exists a constant M > 0 such that, for alln,m € N and for every p € F,
d(Tn4m,p) < Md (5,p).
Proof. (1) For any p € F, from (1.2), we have
d(xpt1,p) = dW (2n, S"@n, T"Tp; an, by, cn),p)
and(p, p) + bpd(S"xp, p) + crd(T"zy, p)
and(zn, p) + bnL1d(zn, p) + cnLod(zn, p)
(an + b L + cp L) d(zy, p)

IA A IA
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< (14 L= an))dn,p). (2.1)
This completes the proof of (1).
(2) It is well known that 1+ z < e® for all # > 0. Using it for the inequality (2.1),
we have
(1 + L (1 - an+mfl)> d(-rnerfhp)
eL(l_an-Fm_l)d(xn—i-m—lap)

eL(l_ayH—m_l) [(1 + L (1 - an+m—2)) d(xn+m—2ap)]
eL[(lﬂlnﬁ—m—l)+(1*an+m_2)]d(

d($n+m7 p)

ININ N IA

Tn4m—2, p)

Md(zy, p), 2.2)
where M = & 2i=0(1=9) This completes the proof of (2). O

IN

Now we give the main theorems of this paper. Our first theorem deals with
uniformly quasi-Lipschitzian mappings.

Theorem 2.2. Let (X, d) be a complete convex metric space, E be a nonempty closed
convex subset of X and S, T : E — E be uniformly quasi-Lipschitzian mappings and
F # (). Suppose that {x,} is the iteration process defined by (1.2), and {a,}, {b,}
and {c, } are three sequences in [0, 1] satisfying

an + b, +c, =1and Z(l—an) < 0.
n=0
Then {z,, } converges to a fixed point of S and T if and only iflim inf,, o d (2, F) =
0, whered (z,F) = inf {d (x,p) : p € F}.

Proof. The necessity is obvious. Thus, we will only prove the sufficiency. From
Theorem 2.1, we have

A1, F) < (14 L(1—a,)) d(wn, F).

As Y (1 —ay,) < oo, therefore lim,, o d(z,, F') exists by Lemma 1.2. But by
hypothesis, liminf,, o d (2., F) = 0, therefore we must have lim,,_, . d(z,, F) =
0.

Next we show that {z,} is a Cauchy sequence. Since lim,_, d(z,, F) = 0, so
for each € > 0 there exists n; € N such that

d(xn, F) < Mi— 1 Vn > nq. (2.3)
Thus, there exists p; € F' such that
€
d(xy, Vn > ny. 2.4
(z p1)<M+1 n > ng (2.4)

From (2.2) and (2.4), we obtain

d(xn-‘rm;zn) < d(xﬂ-‘r"“pl) + d(‘T”’pl)
< Md(zy,p1) + d(zn, p1)
= (M +1)d(z,,p1)
g
< (M+1) (M i 1)

= 5‘7
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for all n,m > ny. Hence {z,} is a Cauchy sequence in closed convex subset E of
the complete metric space X, therefore, it must converge to a point of £. Suppose
lim,,_ x, = p; we prove that p € F'. To this end, we only need to prove that F' is
closed because

d(p, F) = lim d(z,, F)=0. (2.5)

Let p, € F be a sequence such that lim,_,., p, = p*. We show that p* € F'. In
fact,

d(Sp*,p*) < d(p*,pn)+d(Sp*,pn)
< d(p*,pn) + Ld(p*,pn)
(1+L)d(p*,pn)

yields that d (Sp*,p*) = 0. Similarly, d (Tp*,p*) = 0. Thus p* € F and so F is
closed. Thus by (2.5),p € F. This completes the proof. O

In the following results concerned with asymptotically (quasi-)nonexpansive map-
pings, we do not need "the rate of convergence condition" Y >~ (k, —1) < oo
associated with such type of mappings.

Theorem 2.3. Let (X,d) be a complete convex metric space, E be a nonempty
closed convex subset of X and S,T : E — E be asymptotically quasi-nonexpansive

mappings with sequences {k, } and {k:ln} (without the conditions Y~ (k, — 1) <

coandy (k;L - 1) < 00), and F' # (). Suppose that {x,, } is the iteration process
defined by (1.2), and {a,}, {b,} and {c,} are three sequences in [0, 1] satisfying

a, +b, +c,=1and Z(l—an) < 0.
n=0
Then {x,, } converges to a fixed point of S and T if and only iflim inf,, . d (z,, F) =
0.

;L = 1; therefore there exist

Proof. {k,}, {k;} C [1,00) and lim, o0 ky, = limy, 00 &

Ly > 0and Ly > 0 such that L; = sup,,»o {k,} < 0o and Ly = sup,,> {k;} < 0.
In this case, S and T are uniformly quasi-Lipschitzian mappings with L; > 0 and
Lo > 0. Hence, Theorem 2.3 can be proven by Theorem 2.2. O

Theorem 2.4. Let (X, d) be a complete convex metric space, E be a nonempty closed
convex subset of X and S,T : E — E be asymptotically nonexpansive mappings

with sequences {k,} and {k;} (without the conditions y .~ (k, —1) < co and

’

> (k - 1) < o), and F # 0. Suppose that {x,} is the iteration process

n=0 n

defined by (1.2), and {a,},{bn} and {c,} are three sequences in [0, 1] satisfying

oo
a, +b, +c,=1and Z(l—an) < 0.
n=0
Then {x,, } converges to a fixed point of S and T if and only ifliminf,,_, d (z,, F) =
0.

Remark 2.1. All the results proved in this paper can also be proved for the iteration
process with error terms. In this case our main iteration process (1.2) looks like

Tn+1 = W($n7Snxn;Tnxnaun§anabnaCnadn)7 (2.6)
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where {a,},{bn},{cn},{d,} are sequences in [0, 1] with a,, + b, + ¢, + d,, = 1,
n e N.

Remark 2.2. (i) From computational point of view, our iteration processes (1.2)
and (2.6) are simpler than iteration processes of Chang et al. [1], Liu et al. [3],
Wang and Liu [6].

(ii) Our results also generalize results of Yao et al. [7] to two uniformly quasi-
Lipschitzian mappings in convex metric spaces.
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ABSTRACT. This paper is concerned with some nonlinear elliptic systems. Under suitable
conditions on the nonlinearities f and g, we obtain weak solution in Sobolev space H =
HY(Q) x H§(Q) by applying the Banach fixed point theorem.
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1. INTRODUCTION

We study the nonlinear elliptic system of the form:

—Au — div(h (|[Vul|?)Vu) = Af(z,u,v)  in Q
—Av — div(h2(|Vv|*)Vv) = Ag(z,u,v) inQ (1.1)
u=v=0 on 89,

where ( is a bounded smooth open set in RY, (N > 3), ) is a real number, —Au = div(Vu)
is the Laplacian of u, and h1, ha € C(R,R).

Theorems concerning the existence and properties of fixed point are known as fixed-
point theorems. Such theorems are the most important tools for proving the existence and
uniqueness of the solutions to various mathematical models( differential, integral and partial
differential equations, and variational inequalities, etc.) representing phenomena arising in
different fields, such as steady-state temperature distribution, chemical reactions, neutron
transport theory, economic theories, epidemics and flow of fluids. They are also used to
study the problems of optimal control related to this systems. For details, one can refer to

[1, 3].
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In recent years, many publications have appeared concerning quasilinear elliptic systems
which have been used in a great variety of applications, we refer the readers to [5, 6, 7, 8, 9]
and the references therein. J. Zhang and Z. Zhang [1 1] used variational methods to obtain
weak solution of semilinear elliptic system and quasilinear elliptic system.

Motivated by [4], in this paper, we will discuss problem (1.1). Under the suitable condi-
tion on the nonlinearities f(x,u,v) and g(x,u,v), using Banach fixed point theorem ( see
[10]), we show that system (1.1) has a unique weak solutions.

Throughout this paper for (u,v) € R?, denote |(u,v)|* = |u|* + |[v]>. We assume that f
and g are L? functions which are Lipschitz continuous with respect to the second variable,
i.e., there exist constants c1, c2 > 0 such that for a.e. € Q and for any (u,v), (u1,v1) € R?

\f(:mu,v) - f(l‘,U17U1)| < Cl'(u7v) - (U1,U1)| (1.2)

lg(z,u,v) — g(z,u1,v1)| < ea|(u,v) — (w1, v1)l. (1.3)
We assume that h; and hg are the continuous and nondecreasing functions satisfying the
following growth conditions:
There exist 31, 2 and My, M2 > 0 such that

0< h1(t) </ 0< hQ(t) < B. (1.4)
and o o

R < —= [hh(#)] < —2 1.

O] < 7 e < 775 (1.5)
forallt € R.

Let A1 be the first eigenvalue of Dirichlet problem —Aw = Au. The main result of this
paper is as follows:

Definition 1.1. We say that (u,v) € H is a weak solution of (1.1) if

[VuVE 4+ VoVn + by (|Vul|?)VuVE + he(|Vo]?) VoV da
Q

_)‘/ [f(:c7u7v)§ +g(:c,u7 0)77] dz =0
Q
forall (§,n) € H

Theorem 1.2. Suppose that conditions (2) — (5) hold. For any A € (0
unique wealk solution of (1.1).

A .
s 51, ) there exists a

This paper is organized as follows. In section 2, we present some relevant lemmas. We
reserve the section 3 for the proof of the main result.

2. PRELIMINARY LEMMAS

Given a bounded smooth open set 0 C RY. Let us consider the Hilbert space H =
H3 () x H5(Q) and (, )2 the inner product in L*(Q2). The norm on H is given by

1
w0l = ([ (Vul® + V0P do)?
and the norm on L?(Q) x L?(Q) is given by

2y 0) 22 = </Q<\u|2 + [of?) dz)?.

First, we define the operator a : H X H — R by

a((u,v),(&,m) = /QVqudm—F/QVvVndx+/§Zh1(|Vu|2)VuV§dx
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+/ ha(|Vo|*) Vo Vndz,
Q
respectively by : H x H — R by
bx((u,v), (&) = )\[/ f(z,u,v)édx +/ g(z, u, v)ndz].
Q Q

We point out certain properties of the operators a, respectively by.
Lemma 2.1.The operators a and by satisfy the following properties:

(A1) for each (u,v) € H, the application (§,n) — a((u,v), (£,n)) is linear and continu-
ous.

(A42) a((u,v), (u,0) = (u1,01)) = a((ur,v1), (u,0) = (ur, 1)) 2 [|(u,v) = (w1, 01)||?
for all (u,v), (u1,v1) € H.
(A3) there exist M > 0 such that

| a((u, ), (&) = a((ur,v1), (§m)| < M|[(u,v) = (wr,v1) [ [|(€, 7]
for all (u7 U)? (ulv 'Ul), (5777) €H.
(B1) for each (u,v) € H, the application (£, n) — bx((u,v), (§,7)) is linear and continu-
ous.

(B2) b (0,0), (1, 0)= (s, 00)) =D (i, 1), () (ar, w0)) < )
for all (u,v), (u1,v1) € H.

(B3) there exist N = N(A) > 0 such that

1ty 0) = (i, v1) |

| bA((uv U)7 (57 77)) - b)\((uhvl)v (5777))| < N”(u7 ’U) - (ulvvl)H H(&n)“
for all (u,v), (u1,v1),(&,n) € H.
Proof. (Al) We fix (u,v) € H. It is clear that (£,1) — a((u,v), (£,7)) is linear. On the
other hand, using Holder’s inequality we have

la((u,v), (§,m)] = |/Qvuvfd$+ QVvVnd:E+/Qh1(|Vu|2)VuV£dx

+/ ha(|Vo|*)VuVndz|
Q

< (B + D[ (w, ) [HIEm I+ (B2 + D (w, ) [HIE m)l
= (Br+ B2+ 2)|[(w, )| 1€,

It follows that (£,n) — a((u,v), (§,7)) is continuous.
(A2) we have

a((uav)a (u7v) - (ulavl)) - a((ulvvl)v (u7v) - (ulvvl))

= l[(u, v) = (ur, v)|* + [/ (a (IVul) | Val* + ha([Vur ) [V [* = ha (| Val*) VuVu
Q

—h(|Vur|*)VuVuy) dz] + [/ (h2(|V0]?)|Vo|* 4 ho(|Vor ) |[Voi |> = ha(|Vo]?) VoV,
Q

—ha(|Vo1[*) VoY) dz)
on the other hand we have
Ry (|Vul?)|Vu|® + b (|Vur|?)|[Vur |? > ha(Vul?)VuVur + b (|[Vur ?)VuVur.  (2.1)
Indeed, it is sufficient to show that
ha(|Vul®)|Vul® + b1 (|Vur]?)| Vi |> > b (|Vul?) VaVaur + b (|Vur |*) VaVu |
or

ha(|Vul>)|[Vul® 4+ b (|Vur|?)|[Vur|? > hi(|Vul?)| Ve Vur | + b (|Vur |*)| V. V.
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So we shall prove that
P (|Vul”) [ Vul® + ha (|Vur )|V [* > ha(|Vul?) |Vl [Vur | + ha (| Vua [*) | Ve[V |

or
(h1 (IVul*)[Vu| = b |V )| Vs |) (| Vu] = [V ]) > 0 2.2)

we define the auxiliary function 11 : [0,00) — R by ¢1(t) = hi(t*)t. Obviously ¥, is
increasing on [0, co) which implies

[(t1) = P(E2)] (t1 — t2) = 0 Vi1, 22 € [0, 00).
Taking t; = |Vu|,t2 = |Vui| the inequality (7) follows.

Similarly by auxiliary function s : [0,00) — R by s (t) = ha(t?)t we obtain
ha(|V0]?)|V0]? + ha(|Vo1]?)| Vi |* = ha(|Vo[*) VoVor — he(|Vor|?) VoV, > 0.

Hence

a((uvv)v (uvv) - (ulvvl)) - a((u1,’l)1), (u7 ’U) - (ulvvl))
> ||(u, v) — (w1, v1)||?, Y(u,), (u1,v1) € H.

(43)
\a«uﬂomann)—a«uhvn,@mnn::y/<Vu—-VunV%dx+1/<vU—-vUnVndr
Q Q
+/ [h(|Vu?)Vu — hi(|Vui|*) Vui [ VEdz + / [ha(|VV|*) Vv — ha(|Vv1|?) Vol | Vidz|
Q
gmmwo—whmmmamn+/ 1mmWM)55—th HQEH
+/']1MANM)—7—MUVA>@QH
Q
on the other hand we have
7 (|Vu)? )— — b (|[Vu|? —| < (B1+ Mi(N +1))|[Vu — Vui|
and
|ha (V0| )— — ha(|Vue | )—| < (Bo + M2(N +1))|Vo — Vo |.

Indeed let 2 € Q) be fixed and H;: RN — R be defined by
Hi(€) = h(lg]*)6: V€ € RY, Vi€ {1,2, .N}.
Using the mean value theorem we deduce that

|Hi(§) — Hi(n)| < [§ —n| sup [VH;(0)]
0€(&,m]

where [€, 7] is the line segment in RY between the point £ and 7, i.e., [£,1] = {t£ + (1 —
t)n: t€[0,1] }. But

VH;(0)] = (2 2 <N . 2.3)
|VH;(0)| (]1(80j)) Jllaej\
For j # i

OHi(0) . ., o

20, hi(10]7) 6: 0
and for j =14
OH; (6 /
0 — hadlo + 2 15 (0P 6

Thus by (4), (5), (8), we find

aH( )

IVH:(6)] < S3L, | | < ha(16]%) +2 [R5 (16]%)] 2551 16:6;]

S 92+92
2

< ha(|01%) + 2 [P (16%)|5]
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< B+ 2R (107)] of*
< Bi+ Mi(N +1).

Similarly for G;(£) = h2(|€]*)&; we have VG (0)| < B2 + Ma(N + 1).
Hence

N+1
2

la((u,v), (&,1)) — al(ur,v1), (§;m))| < 2[|(w,v) — (v, v1]l (€, )]
(B + Mi(N + 1)) /Q 23 (VY| |25 e

0
+(ﬁ2 + M2(N+ 1))/ Zé\;l ‘VU — V’U1| ‘ai‘dflﬁ
Q Lj

< 2(u,v) — (ur, 1)) ||(€ﬂ7)||+(ﬁ1+M1(N+1))N(/ IVu — Vi [2dz)® ( / VE[2dr)®
(Bs+ Ma(N + 1))N /|WW1| dz)? /IWI dz)? < M]|(u,v) — (ur, o) 16 0)]
where M =2+ N(B1 + B2 + (N + 1)(M1 + Ma)).

(B1) We fix (u,v) € H. Obviously, the application (£,n) — bx((u,v), (§,7)) is linear.
Using Holder’s inequality, we have

Iba((u, v), <5 )| = IAfQ 2,1, 0)€ + gz, u,0)n 1dx\
Ao 1f (@, u,0)2de) 2 ([, 1€7d2) 2 + A([;, lg(z, u, 0)[2da) ([, [n|*dz) 2
< K| ),

where K is positive constant.
(B2) By (2), (3) we have

ba((u, ), (u,v) = (ur,01)) = ba((ur, 1), (u,v) = (w1, 01))
= A [ lf (2, u,0) — f(z, ul,vl)](uful)dx+>\fn[g x,u,v) — g(z, ul,vl)](v —vy)dz
<Aa(fylu—wl + v — v |*)dz)2 f9|ufu1| dz)?
e (fo [ — w4+ v = v1]?)de) % ([, [ — v1[*dw) ®
< Acl(u,v) = (ur, 01)l|72 g2 + )\C2||(U7v) = (u1,v1) |72 2

= Mex + c2)ll(u, ) = (ur,v1)[[ 22 2

(
A
< Alerten) |y, p) I2.

— (u1,v1)
(B3) Using Holder’s inequality and (2), (3) we obtain
|b>\((u7 U)7 (ga 77)) - b)\((ulvvl)v (5777))|
= A Jolf (@, u,v) = f(o,ur,v1)|€de + X [olg(x,u,v) — g(x,ur,v1)|nd]
< el v) = (ua,v1)[[g2 e (i, [€2dz) % + Aeall(u,v) — (ur, 01) 2w z2 ([, Inl?da)
< Aer + e2)ll(w, ) = (ur, v)llp2xp2 1§ M L2 x 2
< A(ClAiJf"’)ll(wv) = (w1, o)L ICE I
= N||(u,v) = (u1,v1)|| [[(§; 0]l

where N = ’\(0371'02)

3. PROOF OF MAIN THEOREM
In this section we give the proof of theorem 1.2.
Proof of theorem 1.2. Let A\ € (0, o +cz) be arbitrary but fixed. By Lemma 2.1(Al) and

the Riesz theorem ( see e.g. Brezis [2], Theorem V.5) we deduce that for each (u7 v) € H
there exists a unique element denote by A(u,v) € H such that

a((u,v), (§;m)) = (A(u, v), (&,1))-
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Thus we can define the operator A : H — H. Using Lemma 2.1(A2) it follows that
<A(u7 U) - A(u17 U1)7 (u, U) - (’U1, U1)> > H(u7 U) - (u17 vl)HQ (3.1)

for all (u,v), (u1,v1) € H i.e., A is strongly monotone.
Lemma 2.1(A3) yields
|

(A(u,v), (§,m)) = (A, v1), (§;m)] < Ml|(w, v) = (ur, )| (€, )

for all (u,v), (u1,v1), (&,n) € H. Hence,
[A(u, v) = A(ur, v1)|| = b [(A(ur, v1), (§,m)| < Ml[(u,v) = (u,v)| (3.2)
&mll<t

i.e., A is Lipschitz continuous.

By Lemma 2.1(B1) and the Riesz theorem we deduce that for each (u,v) € H there exists
a unique element By (u,v) € H such that

b/\((uv U)v (5777)) = <B>\(u,’U), (57"))3 V(fﬂl) € H.

Thus, we can also define the operator By : H — H which satisfies

(B () (1,9) = (i, 00)) = (B, 0), (u,0) = G, o0)) < 2EE ) — (g, )
(8.3)
Using Lemma 2.1(B3) we find
135, ) = BaCus, o) | = sup (B, 0), (€)= (B, 02), (6, )
= sup [br((w,0), (€m) — ba (s, 00), (6m)| < N 0) = ur,wn)| 8.4

lwl<1
we define the operator 7' : H — H by

T(u,v) = (u,v) — t(A(u,v) — Ba(u,v))
2(1_)\(c%\:»c2))

where t € (0, N2

we have

). The relation (9)-(12) shows that for each (u,v), (u1,v1) € H

T (w,v) — T(u1,v1)||*> = (T(u,v) — T(u1,v1), T(u,v) — T(u1,v1))
= ((u,v) — t(A(u,v) — Bxr(u,v)) — (u1,v1) + t(A(u1,v1) — Bx(u1,v1)),
(u,v) — t(A(u,v) — Ba(u,v)) — (u1,v1) + t(A(u1,v1) — Bx(u1,v1)))
= [I(u,v) = (ur, 01)1* = 26(A(u, v) — Aur,v1), (u,0) = (u1,v1))
+2t(Bx(u,v) — Bx(u1,v1), (u,v) — (u1,v1)) — 26> (A(u,v) — A(u1, v1),
Ba(u,v) = Bx(u1, 1)) + t*[|A(u, v) — A(uz, v1)[|* + (| Bx(u, v) — Ba(uz, v1)|*
< I, v) = (ua, v2)[* = 2¢]| (2, v) = (u, 00)]|* + 262552 (u, 0) — (g, 01)]?
+20% (M| (u, v) = (w1, v1)|) (N[ (w,v) = (ur, v1)[]) + ¢ M?[|(u, v) = (w1, 01)|?
H2N? | (w,0) = (ur, 01|
=[1-2¢1- M%\i’fc”) + M?t? + N%¢? + 2NMt2] 1(w, v) = (w1, v1)|?
= Bll(u,v) = (ur,v1)|%,

where
A
B=1-2(1- @)H(MJFN)%Q > 0.
1
2<17>\(01+C2)) 2(17>\(01+C2)>
Ift =0ort = W then 3 = 1. This implies that /3 < 1 forallt € (0, W)
Hence

HT(U, U) - T(U1,'U1)H < \/BH(U’U) - (u17 1)1)”, v (u7 v)7 (ulvvl) eH
i,e., T is v/B- contractive with /3 < 1. By Banach fixed point theorem ( see Zeidler [10],
section 1.6) it follows that there is a unique solution (u,v) € H of problem T (u,v) = (u, v)
i.e., the problem A(u,v) = Bx(u,v) has a unique solution (u,v) € H. It follows that

<A(u’v)’ (5#7)) = <B)\(u’ U)’ (5777»7 v (&77) €H
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a((uav)a (5777)) = b)\((u7’())7 (5777))

Thus the proof of Theorem 1.2 is complete.
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ABSTRACT. In this paper, we prove the existence of the PPF dependent fixed point theorems
in the Razumikhin class for rational type contraction mappings where the domain and range
of the mappings are not the same. We also use this result to prove the PPF dependent
coincidence point theorems. Our results extend and generalize some results of Bernfeld et
al. in [S. R. Bernfeld, V. Lakshmikatham and Y. M. Reddy, Fixed point theorems of operators
with PPF dependence in Banach spaces, Applicable Anal. 6 (1977), 271-280.].

KEYWORDS: PPF fixed points; Razumikhin classes; Rational type contraction.
AMS Subject Classification: 47H09 47H10

1. INTRODUCTION

The applications of fixed point theory are very important in diverse disciplines of mathe-
matics since they can be applied for solving various problems, for instance, equilibrium prob-
lems, variational problems, and optimization problems. The Banach’s contraction mapping
principle is one of the cornerstones in the development of fixed point theory. In particular,
this principle is used to demonstrate the existence and uniqueness of a solution of differ-
ential equations, integral equations, functional equations, partial differential equations and
others. Due to the importance, generalizations of Banach’s contraction mapping principle
have been investigated heavily by many mathematicians. One of the most interesting is
extension of Banach’s contraction mapping principle in case of non-self mappings.

In 1997, Bernfeld et al. [1] introduced the concept of PPF dependent fixed point or
the fixed point with PPF dependence which is a one type of fixed point for mappings that
have different domains and ranges. They also proved the existence of PPF dependent fixed
point theorems in the Razumikhin class for Banach type contraction mappings. The PPF
dependent fixed point theorems are useful for proving the solutions of nonlinear functional
differential and integral equations which may depend upon the past history, present data
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and future consideration. Afterward, a number of papers appeared in which PPF dependent
fixed point theorems have been discussed (see [3, 4, 5] and references therein).

On the other hand, Dass and Gupta [2] and Jaggi [6] were first to establish the existence
of fixed point theorems using contractive conditions involving rational expressions. To the
best of our knowledge, there is no discussion so far concerning the PPF dependent fixed
point theorems via rational contractive conditions.

In this paper, we will introduce the rational type contraction non-self mapping and also
establish the existence of PPF dependent fixed point theorems for such mapping in Razu-
mikhin class. Furthermore, we apply this result to the existence of PPF dependence coinci-
dence point theorems. Our results extend some result in [1].

2. PRELIMINARIES

Throughout this paper, let E denotes a Banach space with the norm || - ||z, I denotes
a closed interval [a,b] in R, and Ey = C(I, E) denotes the set of all continuous E-valued
functions on I equips with the supremum norm || - || g, defined by

6l = sup|lo(t)] e
tel

A point ¢ € Ej is said to be a PPF dependent fixed point or a fixed point with PPF
dependence of mapping T : Ey — E if T'¢p = ¢(c) for some ¢ € I.

For a fixed element ¢ € I, the Razumikhin or minimal class of functions in Fy is defined
by

Re=A{¢ € Eo : |4l = [|o(c)]|=}-

It is easy to see that if the function ;5 € FEy is a constant function, then a € Re.

The class R. is algebraically closed with respect to difference if ¢ — £ € R. whenever
¢, & € R.. Similarly, R. is topologically closed if it is closed with respect to the topology on
Ey generated by the norm || - ||, -

The Razumikhin class play an important role in proving the existence of PPF fixed points
with different domain and range of the mappings in abstract spaces.

Definition 2.1 (Bernfeld et al. [1]). The mapping T' : Ey — E is called Banach type
contraction if there exists a real number « € [0, 1) such that

ITé - T¢lle < allé¢ —£llr, (2.1)
for all ¢, & € Ep.
The following PPF dependent fixed point theorem is proved in Bernfeld et al. [1].

Theorem 2.2 (Bernfeld et al. [1]). LetT : Ey — E be a Banach type contraction. If R. is
topologically closed and algebraically closed with respect to difference, then T' has a unique
PPF dependent fixed point in R..

3. PPF DEPENDENT FIXED POINT THEOREMS

First of all, we introduce the definition of the rational type contraction mappings.

Definition 3.1. The mapping 7" : £y — FE is called rational type contraction if there exist
real numbers a, 3 € [0,1) with « + 3 < 1 and ¢ € I such that

Bllole) = Tolll§(c) — T¢]||m

IT¢ —TE|e < allg —E|le, + 14+ ||T¢ — T¢|| g

(8.1)

for all ¢, & € Ep.

It is easy to see that every Banach type contraction mapping is rational type contraction
mapping, but the converse is necessarily not true.
Next, we prove PPF dependent fixed point theorems for rational type contraction map-

pings.
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Theorem 3.2. LetT : Ey — E be a rational type contraction mapping. If R. is topologically
closed and algebraically closed with respect to difference, then'I' has a unique PPF dependent
fixed point in R..
Moreover, for a fixed ¢ € R, if a sequence {¢,} of iterates of T in R. defined by
Ton_1 = ¢n(c) (3.2)

foralln € N, then {¢,} converges to a PPF dependent fixed point of T in R..
Proof. Let ¢ be an arbitrary function in R. C Ey. Since T'¢g € F, there exists z; € E such
that T'¢o = x1. Choose ¢1 € R. such that

Tr1 = ¢1 (C)
Since ¢1 € R. C FEp and by hypothesis, we get T'¢1 € E. This implies that there exists
r2 € E such that T¢1 = x2. Thus, we can choose ¢2 € R. such that

Xro = ¢2 (C)

By continuing this process, by induction, we can construct the sequence {d)n} inR. C Ey
such that

Ton—1 = (bn(c)
for all n € N. Since R. is algebraically closed with respect to difference, we have
[pn—1 = bnllz = l[#n-1(c) = dulc)lle

for alln € N.
Next, we will show that {¢, } is a Cauchy sequence in R..
For each n € N, we have

[¢n — Pntilley, = ldn(c) = nta1()|le
Tén-1—Tonlle
< allgn-1— dullE

+B\|¢n—1(0) = T¢n-1lell$n(c) = Tonlle
L+ [[Ton—1 —Ténlr

allpn—1 — ¢nllm,

Blln-1(c) = pn ()l EllPn(c) = ¢n+1(c)ll&
L+ [[¢n(c) = dn+1(c)lle

< allgn-1 = ¢nllEy + Blldn-1(c) — dn(c)llE

= af[pn-1— ¢nllE, + Bll¢n-1 — ¢nllE,

= (a+B)lon-1 — dullro-

Hence, by repeated application of the above relation yields

[¢n — dnt1llEa < k" [ldo — d1llm,
for all n € N, where k = « + 3.
For m,n € N with m > n, we obtain that
lon — dmllze < lén — dntrllEe + | Pnt1 — Pntzllm
ot ldm—1 — éml o
(K" + K" -+ BT ) do = 61l

kn
< 7glleo — ¢l
This implies that the sequence {¢, } is a Cauchy sequence in R. C Ey. By the completeness
of Ey, we get {¢n} converges to a limit point ¢* € Ep, that is, lim ¢, = ¢*. Since R. is
n—oo

+

IA

A

topologically closed, we have ¢* € R..
Now we prove that ¢* is a PPF dependent fixed point of 7. From the assumption of
rational type contraction of T', we get

IT¢" —¢* (e < IT¢" = ¢nlc)ls + ¢nlc) — ¢"(0)llm
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IT¢™ = Thn-lle + Ién — ¢ [l 5

al|¢” = dn-1llE,

L Ble(0) = T¢"||plldn-1(c) — T¢n-1lle
1+ || T¢* = Ton-1le

+||¢n - ¢*||EU

= af¢” = dn-1llm,

L Ble(e) = T¢"||p]|dn-1(c) = nl)lE
L+ || T¢* — ¢n(o)lle

+¢n — &7l &0

for all n € N. Taking the limit as n — oo in the above inequality, we have

IT¢" — ¢™(c)lle =0

IN

and so
T¢" =¢"(c).
This implies that ¢* is a PPF dependent fixed point of T in R..
Finally, we prove the uniqueness of PPF dependent fixed point of 7" in R.. Let ¢* and £*
be two PPF dependent fixed points of T" in R.. Therefore,

6" =& Mlme = N67(c) =& (e
IT¢" =T ||
< all¢” =€ e

L Ble(e) = T¢"||ll€"(c) — T ||
L+ || T¢* —=T¢ ||e

= all¢” =& m-
Since o < 1, we have ||¢* — £*||g, = 0 and hence ¢* = £*. Therefore, T has a unique PPF
dependent fixed point in R.. This completes the proof. [

Remark 3.3. If the Razumikhin class R. is not topologically closed, then the limit of the
sequence {¢, } in Theorem 3.2 may be outside of R.. Therefore, a PPF dependent fixed point
of T' may not be unique.

By applying Theorem 3.2, we obtain the following corollaries.
Corollary 3.4. Let T : Ey — FE and there exists a real number « € [0, 1) such that
IT¢ —T¢lle < allp - €llg, (3.3)

Sorall g, ¢ € Ey.
If there exists ¢ € I such that R. is topologically closed and algebraically closed with
respect to difference, thenT' has a unique PPF dependent fixed point in R..
Moreover, for a fixed ¢o € R, if a sequence {¢n, } of iterates of T in R. defined by
T¢n—1 - (,bn(c) [34)
Soralln € N, then {¢n} converges to a PPF dependent fixed point of T in Re.

Corollary 3.5. LetT : Ey — E and there exists a real number (3 € [0, 1) and ¢ € I such that

Blée) — Tollslle(c) — Te|Lx
1+ [To - Teln ©-9

1T¢ —T¢l|le <

Sorall 9, & € Ey.
If'R. is topologically closed and algebraically closed with respect to difference, thenT' has

a unique PPF dependent fixed point in R..
Moreover, for a fixed ¢o € Re, if a sequence {¢,,} of iterates of T in R. defined by

Ton_1 = ¢n(c) (3.6)
Soralln € N, then {¢n} converges to a PPF dependent fixed point of T in R..
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4. PPF DEPENDENT COINCIDENCE POINT THEOREMS

Definition 4.1. Let T : Fy — F and S : Ey — FEj be two given mappings. A point ¢ € Ey
is said to be a PPF dependent coincidence point or a coincidence point with PPF dependence
of T'and S if T¢p = (S¢)(c) for some c € I.

Next, we introduce the condition of the rational type contraction for a pair of two map-
pings.
Definition 4.2. Let T : £y — E and S : Ey — Ej be two given mappings. The ordered pair
(T, S) is said to satisfy the condition of rational type contraction if there exist real numbers
a, €[0,1) with « + 3 < 1 and ¢ € I such that
IT¢ =Té¢lle < oS¢ —SEm,
Bl (e) = Tellrll(S56)(c) — TE||e
1+|T¢ - T¢|le

“4.1)

for all ¢, & € Ep.

It easy to see that if (7,.5) satisfie the condition of rational type contraction and S is
identity mapping, then 7" is a rational type contraction mapping.
Now, we apply Theorem 3.2 to the PPF dependent coincidence point theorem.

Theorem 4.3. LetT : By — E and S : Ey — Ey be two given mappings. Suppose that the
following conditions hold:

(?): (T, S) satisfies the condition of rational type contraction;

(i1): S(R¢) C Re.
If S(R.) is topologically closed and algebraically closed with respect to difference, thenT’ and
S have a PPF dependent coincidence point.

Proof. Consider the mapping S : Eg — Ey. We obtain that there exists Fo C Ej such that
S(Fo) = S(Eo) and S|F, is one-to-one. Since
T(Fy) € T(Eo) C E,
we can define a mapping A : S(Fy) — E by
A(S¢) =T¢ (4.2)
for all ¢ € Fy. Since S|F, is one-to-one, then A is well-defined.
From (4.2) and the condition of rational type contraction of (7, .5), we have
[A(S®) — A(SEIle < ol Sp — SE]|k,
L BlSe)(e) — A(SP)|£l[(SE)(c) — A5l
1+ [lA(S)) — A(S9) e
for all S¢, S§ € S(Ep). This shows that A is a rational type contraction mapping.

Now, we use Theorem 3.2 with a mapping A, then there exists a unique PPF dependent
fixed point ¢ € S(Fp) of A, that is, Ap = ¢(c). Since ¢ € S(Fp), we can find w € Fp such
that ¢ = Sw. Therefore, we get

Tw = A(Sw) = Ap = ¢(c) = (Sw)(c).

This implies that w is a PPF dependent coincidence point of 7" and S. This completes the
proof. O

By applying Theorem 4.3, we obtain the following corollaries.
Corollary 4.4. LetT : Ey — FE and S : Ey — Ey be two given mappings. Suppose that the
following conditions hold:
(7): there exists a real number « € [0, 1) such that
1T —TE|e < al|Sp — S¢||E, 4.3)

forallg, € € Eo;
(#t): there exists c € I such that S(R.) C Re.
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If S(R.) is topologically closed and algebraically closed with respect to difference, then T' and
S have a PPF dependent coincidence point in R..

Corollary 4.5. LetT : Ey — FE and S : Ey — Ey be two given mappings. Suppose that the
following conditions hold:

(7): there exists a real number (3 € [0,1) and c € I such that

BlI(S¢)(c) = To||e[|(S€)(c) = T¢| =
1+ ||T¢ - T¢|ls

IT¢ —T¢|le <
forallg, & € Ey;
(i1): S(Re) C Re.
If S(R.) is topologically closed and algebraically closed with respect to difference, thenT' and
S have a PPF dependent coincidence point in R..

4.4)
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ABSTRACT. In this work, we consider and study new kinds of generalized mixed general
vector variational-like inequalities in real topological vector spaces. We use the Ferro mini-
max theorem to discuss the existence of weak and strong solutions for the generalized mixed
general vector variational-like inequality problems.
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1. INTRODUCTION

Variational inequalities were introduced and considered by Stampacchia [1] in the early
sixties. It has been shown that a wide class of linear and nonlinear problem arising in various
branches of mathematical and engineering sciences can be studied within the unified and
general framework of variational inequalities. Variational inequalities have been generalized
and extended in several directions by using novel techniques. In 1980, Giannessi [2] initiated
the vector variational inequality in finite dimensional Euclidean space. Since then, Chen et
al. [3], Lee et al. [4, 5], Khan and Salahuddin [6], Yang [7], Ding [8], Ding and Tarafdar
[9, 10], Peng [11], Usman and Khan [12], and Irfan and Ahmad [1 3] have investigated vector
variational inequalities in abstract spaces.

The variational-like inequality also known as the pre-variational inequalities is one of the
generalized form of variational inequalities. The variational-like inequalities and generalized
variational-like inequalities are powerful tools for studying nonconvex optimization problems
and nonconvex and nondifferentiable optimization problems respectively, see [2, 14].

In 1988, Noor [15] introduced and studied general variational inequality in Hilbert spaces
which can be used to study both odd-order and even-order free and moving boundary value
problems. Since then, many authors have further studied various generalizations of general
variational inequalities in Hilbert spaces and Banach spaces respectively. For example, see

[16-22].
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It is well known that the variational inequality theory and equilibrium problems have wide
applications in finance, economics, transportation, optimization and operation research, and
the solution sets for variational inequalities are of considerable interest [23-26].

Let X, Y be arbitrary real Hausdorff topological vector spaces. Let 2Y denotes the family
of all nonempty subsets of Y and L(X,Y) the space of all continuous linear mappings from
X to Y. Let K be a nonempty set of X, C' : K — 2 a set valued mapping such that for each
z € K,C(z) is proper closed convex pointed cone with apex at the origin and int C(z) # 0.
The mappings g: K — K, A: K xL(X,Y) - L(X,Y), T: K — 2¢XY) b KxK — Y
and n : K x K — K are given. For each x € K, we define the relations <¢(,) and £¢(q)
as follows:

(i) 2 <c@) yey—z€C),

(i) z Lc@ yey—2¢C).
Similarly we can define the relations <;,;c(z) and Z;n: ¢(s) if we replace the set C(z) by
intC(zx). If the mapping C(x) is constant, then we write C'(z) as C.

Inspired and motivated by recent works of authors see [27-30, 32-34], in this paper, we
consider the following generalized mixed general vector variational-like inequality problem
(GMGVVLIP): find T € K such that for each y € K, there exists 5§ € T(Z) satisfying

(A(%,3),n(y,9(7))) + h(g(Z),y) Lint c(z) O (1.1)

Such solution Z is called a weak solution of the GMGVVLIP (1.1). If 5 does not depend on y,
then GMGVVLIP (1.1) reduces to the following problem: find Z € K and 5§ € T(Z) such that

(A(Z,5),n(y,9(2))) + h(9(Z),y) Lint 0@ 0, Vy € K. (1.2)

Such solution Z is called a strong solution of the GMGVVLIP (1.2).

IfY =R and C(z) = (—00,0], then X* = L(X,R)and T : K — 2X" is a mapping
from K into 2% and the GMGVVLIP (1.1) reduces to the following generalized mixed general
variational-like inequality problem: find £ € K such that for each y € K, there exists
5 € T(z) satisfying

(A(Z,5),n(y, 9(2))) + h(9(Z),y) = 0. (1.3)
We remark that if 5 does not depend on y, then the solution of problem (1.3) is called strong
solution.
Definition 1.1 Let {2 be a vector space, X a topological vector space, K a nonempty convex
subset of Q,C : K — 2% a set-valued mapping such that for each z € K,C(z) is a
proper closed convex pointed cone with apex at the origin and intC(z) # @. For any
r e K,y : K — ¥ is said to be
(i) C(z)-convex iff
P(tzr + (1 — t)z2) <o) (1) + (1 — )Y (z2) for every 21,22 € K and ¢ € [0, 1],
(i) properly quasi C(z)-convex iff we have either
Y(tzr + (1 = t)z2) <c(a) ¢(21) or
P(tz1 + (1 — t)x2) <c(z) Y(2) for every z1,z2 € K and t € [0, 1].
Definition 1.2 Let {2 be a vector space, ¥ a topological vector space, K a nonempty convex
subset of Q,C : K — 2% a set-valued mapping such that for each z € K,C(z) is a proper
closed convex pointed cone with apex at the origin and intC(z) # (. Further, let A be a
nonempty subset of ¥, then for any fixed x € K,

(¢) a point z € A is called a minimal point A with respect to the cone C'(x) iff AN (z —
C(x)) = {z}; Min®® A is the set of all minimal points of A with respect to the
cone C(z);

(#¢) a point z € A is called a maximal point A with respect to the cone C(z) if AN (z+
C(x)) = {z}; Maz®® A is the set of all maximal points of A with respect to the
cone C(z);

(4it) a point z € A is called a weakly minimal point of A with respect to the cone C(x)
iff AN (z —intC(x)) = 0; Min$ ™ A is the set of all weakly minimal points of A
with respect to the cone C(z);
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(iv) a point z € A is called a weakly maximal point of A with respect to the cone C(z)

if AN (z+intC(x)) = 0; Maz$™ A is the set of all weakly maximal points of A
with respect to the cone C(z).

Definition 1.3 Let X, Y be real topological vector spaces. The set valued mapping 7' : X —
2Y is a closed mapping iff the following holds:
the net (za) — 20, (¥a) — Y0, Yo € T(za) = o € T(x0).

Lemma 1.1[35] Let K be a nonempty subset of a Hausdorff topological vector space X . Let
G : K — 2% be a KKM mapping such that for any y € K, G(y) is closed and G(y*) is compact
Jor some y* € K. Then there exists ©* € K such that ™ € G(y) forally € K.

Lemma 1.2[9] Let X and Y be Hausdorff topological vector spaces and L(X,Y) be the
topological vector space under the o-topology. Then, the bilinear mapping

() LX,Y)x X — Y

is continuous on L(X,Y) x X, where (I, z) denotes the evaluation the linear operator | €
L(X,)Y)atz € X.

Lemma 1.3[33] Let X, Y, Z be the real topological vector spaces, let K and C' be two nonempty
subsets of X and Y respectively. Let F : K x C — 22, T : K — 2" be the set valued
mappings. If both F' and T are upper semicontinuous with nonempty compact values, then
the multivalued mapping G : K — 2% defined by

Gx)= |J Fla,y) = F(z,T(z))
yeT(z)

is upper semicontinuous with nonempty compact values.

2. EXISTENCE OF WEAK SOLUTIONS FOR THE GMGVVLIP (1.1)

Theorem 2.1 Let X, Y be the real Hausdor{f topological vector spaces, K a nonempty closed
convex subset of X,C : K — 2Y a set-valued mapping such that for each x € K,C(x) is
a proper closed convex pointed cone with apex at the origin and int C(xz) # 0. Given the
mappings A: K X L(X,Y) = L(X,Y),h : KxK —-Y,n: K xK — K,g: K — K, T:
K =2l gndv: K x K =Y, suppose that

(1) 0<¢(@) v(z,z)forallz € K;
(i) foreachx € K, thereis an s € T(x) such that forally € K

v(z,y) — (A=, 5),n(y, 9(x))) + hg(2),y) <c(=) 0;
(t13) foreachz € K, theset{y € K : 0 £c(2) v(x,y)} is convex;
(iv) there is a nonempty compact convex subset D of K such that for every x € K\D,
there is ay € D such that for all s € T'(x)

(A(z, 5),n(y, 9(2))) + h(9(2), y) <intc(@) 0;
(v) foreachy € K, the set
{z € K: (A(z,5),n(y,9(x))) + hg(2),y) Sintc() 0, Vs € T(x)}
is open in K.
Then there exists T € K such that for eachy € K, there exists § € T(Z) satisfying
<A("Za 5)7 7](% g(‘i.)» + h(g(j)a y) ﬁintC(i) 0.
That is, T € K is a solution of the problem (1.1).

Proof Define a set-valued mapping Q2 : K — 2 by
Q(y) = {:L‘ €D:3ds¢ T(l‘) such that <A(a773),77(y,9(w))> + h(g(l‘%y) ﬁintc(a:) 0}7
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for all y € K. From condition (v), we know that for each y € K, the set Q(y) is closed in K
and hence it is compact in D because of the compactness of D. Next we claim that the fam-

ily {Q(y) : y € K} has the finite intersection property, then whole intersection [\ Q(y) is
yeK
nonempty and any element in the intersection (] €(y) is a solution of (1.1). For any given
yeK
nonempty finite subset N of K, let Dy = conv{D U N}, the convex hull of D U N. Then
Dy is a compact convex subset of K. Define the set-valued mappings S, R : Dy — 2PN

respectively by

S(y) = {z € Dn : 3 s € T'(z) such that (A(z, s),n(y, 9(z))) + h(g(z),y) Lintc(x) 0},
R(y) ={z € Dn : 0 <¢(s) v(z,y)}, for each y € Dy.
From the conditions (i) and (ii), we have

0 <¢() v(y,y) forally € Dy, (2.1)
and for each y € K there is an s € T'(y) such that

v(y,y) = (Ay, $),1(y, 9W))) + Mg(y),y) <c() 0
Hence
0 <c) (Aly,s),n(y,9(¥))) + h(g(y),v)

and then y € S(y) for all y € Dy. We can easily see that S has closed value in Dy.
Since for each y € Dn,Q(y) = S(y) N D. If we prove that whole intersection of the family
{S(y) : y € Dn} is nonempty, we can deduce that the family {Q(y) : y € K} has the finite
intersection property because N C Dy and due to the condition (iv). In order to deduce the
conclusion of our theorem we can apply Lemma 1.1 if we claim that S is a KKM-mapping.
Indeed if S is not a KKM- mapping neither is R since R(y) C S(y) for each y € Dy, then
there is a nonempty finite subset M of Dy such that

conv M ¢ U R(u).

ueM

Thus there is an element @ € conv M C Dy such that @ ¢ R(u) for all w € M, that is
0 Le(@) v(a,u), forallu € M.

By (iii) we have

a € convM C {y € K:0 Lc@) v(a,y)}
and hence

0 ﬁc(ﬂ) U(ﬂ, ﬂ),

which contradicts (2.1). Hence R is a KKM-mapping and so is S. Therefore there exists
Z € K such that for each y € K, there exists 5 € T'(Z) satisfying

. That is, T € K is a solutions of the problem (1.1). This completes the proof.

If we further assume that h : K x K — Y is continuous on K,7n : K X K — K is also
continuous, let the mappings A : K x L(X,Y) — L(X,Y),g : K — K be continuous and
T: K — 28XY) pe upper semicontinuous with nonempty compact values. Then, by using
Lemma 1.2 and Lemma 1.3, we can prove that the condition (v) of Theorem 2.1 is satisfied.
Hence we have the following result.

Theorem 2.2 Let X,Y be real Hausdorff topological vector spaces, K a nonempty closed
convex subset of X,C : K — Y a set valued mapping such that for each x € K,C(x)
is a proper closed convex pointed cone with apex at the origin and intC(z) # 0. Let the
mappings A : K x L(X,)Y) - L(X,)Y),h: KX K -Y,n: KxK > Kandg: K - K
be continuous. Let T : K — 2XX5Y) pe the upper semicontinuous with nonempty compact
values and v : K x K — Y. Suppose that

(i) the conditions (i)-(iv) of Theorem 2.1 hold;
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(ii) the mapping W : K — 2Y defined by W (z) = Y \ (—intC(z)), V x € K is upper
semicontinuous.

Then there exists T € K such that for eachy € K, there exists § € T(Z) satisfying

(A, 3),n(y, 9())) + h(9(Z),y) Lintc() 0.
That is, T € K is a solution of the problem (1.1).

Proof For each fixed y € K, define the mappings F : L(X,Y)x K — Y and G : K — 2%
by
F(s,x) = (s,1(y,9(x))) + h(g(x),y) and
Ga)= |J F(sx).
seT(x)

It follows from the continuity of the mapping A, h, 7, g and Lemma 1.2 that the mapping F’
is continuous. Since 7' is upper semicontinuous with nonempty compact values, it follows
from Lemma 1.3 that G is also upper semicontinuous on K with nonempty compact values.
We claim that for each y € Y, the set M = {z € K : G(z) € (—intC(x))} is closed in
K. Let {xx}xreca be a net in M and 5 — xo. Then we have z) € K, 2o € K and
G(zx) € (—intC(x)) for each A € A. Hence, for each A € A, there exists ux € G(z\)
such that uyx ¢ (—intC(x)) and hence uy € K \ (—intC(z)). Noting that the set L =
{za}rea U{zo} is compact and G upper semicontinuous with compact values we have
G(L) is compact. Since {ux}rea € G(L), without any loss of generality, we can assume
ux — Uo. By the upper semicontinuous of the mappings G and W, we have u, € G(z,)
and so u, € (—intC(x,)). Hence G(z,) € (—intC(x,)), xo € M and M is a closed set. It
follows that the set

{z € K: (A=, 5),n(y,9(x))) + h(9(2),y) Sintc() 0, Vs € T(x)}
={z e K:G(z) C—intC(x)} =K\ M

is open in K. Then all the conditions of Theorem 2.1 hold. By Theorem 2.1, there exists
Z € K such that for each y € K, there exists § € T(Z) satisfying

<A(:Z'a 5)7 77(% g(‘i')» + h(g(j?), y) ﬁintC(i) 0.
That is, T € K is a solutions of the problem (1.1).

Theorem 2.3 Let X, Y, K,C, A, h,n, g, T be the same as in Theorem 2.1. Assume that
Joreachz € K, h is C(x)-convex in K such that

(i) foreachz € K, h is C(x)-convex in the second argument;
(#4) m is affine at first argument;
(tit) foreachx € K thereis ans € T(x) such that
(A(z,5),n(z,9(x))) + h(g(2), ) Lintc(a) 0;

(iv) there is a nonempty compact convex subset D of K such that for every x € K\D
there isy € D such that

<A(I, 5)7 77(% g(x)» + h(g(l’), y) SintC’(z) 07 Vse€ T(I)v
(v) foreachy € K, the set
{.’L’ e K: <A($73)777(y7g(17))> + h(g(l’),y) SintC(z) Ov Vse T({B)}
is open in K.
Then, there exists T € K such that for eachy € K, there exists § € T(Z) satisfying
<A(i'7 5)7 7](% g(i)» + h‘(g(a_:)7 y) fmzc(i) 0.
That is, T € K is a solutions of the problem (1.1).

Proof For any given nonempty finite subset N of K let Dy = conv(D U N). Then Dy is a
nonempty compact convex subset of K. Define Q : K — 2P and S : Dy — 2PV as in the
proof of Theorem 2.1. We note that for each x € Dy, S(x) is nonempty and closed since
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x € S(z) by conditions (iii) and (v). For each y € K, (y) is nonempty and compact in D.
Next we claim that S is a KKM-mapping. Indeed if not there is a nonempty finite subset M
of Dy such that

conv M ¢ U S(z).
reM

Then there is an z* € convM C Dy such that
(A@", 5),m(z, g(z"))) + h(g(z"), 2) Sintc@+) 0, Vo € M, s € T(z").
Since 7 is affine in the first argument and h is C'(z*)-convex in the second variable, the

mapping
z — (A(z", s),n(z, g(2"))) + h(g(z"), ), ¥s € T(z")

is also C'(z*)-convex on Dx. Hence we can deduce that
(A(z™, s),n(z", g(z™))) + h(g(z™), ") <intc@) 0, forall s € T'(z").

This contradict the condition (iii). Therefore S is a KKM-mapping by Lemma 1.4, we have

ﬂ S(x) #£ 0.

zeD N

Note that for any v € (| S(x), we have u € D by condition (iv). Hence, we have
ze€D N

) 2w = () (Sw)ND)#0

yeN yeN

for each nonempty finite subset N of K. Therefore the whole intersection () Q(y) is
yeK
nonempty. Let Z € (| Q(y). Then (Z, 3) is a solution of problem (1.1).
yeK

3. EXISTENCE OF STRONG SOLUTIONS FOR THE GMGVVLIP (1.2)

Theorem 3.1 Let X be a real Banach space, Y, K,C,n, A, h,g and v be the same as in
Theorem 2.2. Under the assumptions of Theorem 2.2, we have a weak solution T of the
GMGVVLIP (1.1) with § € T(Z). In addition, if K is compact, x — Y \{—intC(z)} a closed
mapping on K, T(Z) is convex, h is C(T)-convex in the second argument and continuous on
K, the mappings A : K X L(X,Y) — L(X,Y),g: K — K are continuous, n : K x K — K
is continuous and affine in the first argument, T : K — 2F (XY) g upper semicontinuous
with nonempty compact values and the mapping s — —(A(z, s),n(x, g(Z))) is properly quasi
C(x)-convex on T'(Z) for each x € K. Assume that

(L") Maz®® | Ming™ | {(A@@,5),n(x, 9(2))) + h(g(),2)} C

seT(x) zeK

Ming™ | {{A(z, 5),n(z, 9(2))) + h(g(z),2)} + C(3),Vs € T(z).
Assume also that

(3) forany fixedx € K, if

5 € Max®® | J {(A@,9),n(x,9(2))) + h(9(2), )}
seT(z)

and § can not be compared with
(A(z,5),n(z,9(7))) + h(g(2), =)

which does not equal to §, then

0 Zintc(z) 0,
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(ii)
Maxc(i) U Ming(i) U {(A(‘is)an(wvg(i‘)» + h(g(j)7x)} C Y\(—zntC(i)),
s€T(2) zeK
there exists an s € T'(Z) such that
Ming™ ) {(A@, 5),n(z, 9(2))) + h(g(z),2)} C Y\(~intC(x)).
zeK

Then T is a strong solution of the GMGVVLIP (1.2), that is there exists 5§ € T'(Z) such
that

(A(z,5),n(z, 9(7))) + h(9(Z), 2) ZLinto@) 0, Vo € K.

Furthermore, the set of all strong solutions of problem (1.2) is compact.

Proof Since 7 is affine in the first argument and h is C'(Z)-convex in the second argument
on K, the mapping

x — (A(Z, s),n(z, 9(z))) + h(g(Z), z)
is also C'(Z)-convex on K. Since the mapping
§— _<A(j7 5)7 77(96’: g(i‘)»
is properly quasi C(Z)-convex on T'(T) for each T € K, it follows that the mapping
s — —(A(%, s),n(z,9(2))) + h(g(Z),z), for each z € K

is also properly quasi C'(Z)-convex on T'(Z) for each T € K. From Theorem 2.1, we know
that Z € K such that (1.1) holds for all z € K and for some § € T'(Z). Then

vy € Min® | Maz®® ) {(A(,9),n(z,9(2))) + hlg(@),2)},

€K sET(2)
by (i), we have
Y Lintc(z) 0.
From condition (L), the convexity of T(Z), and the Ferro Minimax Theorem [27] we have,
for every
aeMax®@ | ] Min@ | {(A@,5),n(z,9(2))) + h(g(7),0)}, @ Linio) O-
seT(x) zeK

This implies that
Max“@ | ] Ming® | {(A(z, 5), n(x, 9(2))) + h(g(7), )} C Y\(=intC(7)).

seT(z) zEK

From (ii) there is an 5 € T'(Z) such that
Ming ™ | {(A(, 5),1(z, 9(2))) + h(g(z), x)} C Y\(=intC(Z)).
rzeK
Hence we know that
Vp e |J {(A@z,5),n(z, 9(2))) + h(g(x),2)},
rzeK
therefore
p Lint c(@) 0.
Hence there exists 5§ € T'(Z) such that
<A(j7 5)7 7](% g(f))) + h<g(j)7 J}) fimc@) 07 forall x € K7

such that z is a strong solution of the GMGVVLIP (1.2).
Finally to see that the solution set of the GMGVVLIP (1.2) is compact, it is sufficient to show
that the solution set is closed due to the coercivity condition (iv) of Theorem 2.1. To this end
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let I' denote the solution set of the GMGVVLIP (1.2). Suppose that a net {x>\} C I’ which
converges to p. Fix any y € K, for each ), there is sy € T'(x) such that
<A(:E)\, 5>\)7 n(y7 g(£>\))> + h(g(ab\)v y) ﬁintC(Z)\) 0. 3.1

Since T is upper semicontinuous with nonempty compact values and the set {zx} U {p} is
compact, it follows that T'({z,, } U {p}) is compact. Therefore, without loss of generality, we
may assume that the sequence {s,} converges to some s. Then s € T'(p) and

h(g(zx),y) = (A2, 85),1(y, 9(21))) & intC(xx).
This implies that

h(g(zx),y) — (A, 1), 1(y, g(22))) € Y\(—intC ().
By the continuity of A, 7, g and h and Lemma 1.2, we have

h(g(p),y) — (A(z, s),n(y, 9(p)))
= lim h(g(zn),y) — (A(@n, 5n),n(y, 9(xn))) € Y\(=intC(p)).

Then we obtain

(A(z, s),n(y, 9(p))) + h(9(p),y) Lintcp) O-
Hence p € I" and T is closed.

Theorem 3.2 Let X be a real Banach space, let Y, K,C, A, h,g,n and T be as in Theorem
2.2. Under the assumption of Theorem 2.2, we have a weak solution T of the problem (1.1)
with § € T(z). In addition, if T(Z) is convex, h is C(Z)-convex with respect to the first
variable, ¢ — Y\ (—intC(z)) a closed mapping on K and the mappings A : K x L(X,Y) —
L(X,Y),g: K — K,h: KxK — Y are continuous. Suppose thatT : K — 2L(XY) s upper
semi continuous with nonempty compact values and the mapping s — —(A(z, s),n(z, g(Z)))
is properly quasi C(T)-convex on T'(Z) for each x € K. Assume for any nonempty compact
subset M of K :

(L") Maz®® | Ming™ | J {(A(z,5),n(x, 9(2))) + h(g(),2)}

seT(z) zEK

Ming™ | J {(A(@, 5),n(z,9(2))) + h(g(z),2)} + C(2),Vs € T(z).
Assume also that

(3) for any fixed x € M, if
6 € Maz®® | ] {(Az,5),n(x,9(2))) + h(g(),)}

SET(z)
and § can not be compared with
(A(z,8),n(z, 9(7))) + h(g(7), z),
which is not equal to §, then
0 Lint c(z) 0,
(i)
Maz®® | ) MinG™ | {(A@, ), n(x,9(2))) + h(9(®), 2)} C Y\(~intC(x)).
SET(z) TeEM
Then (Z, §) is a strong solution of the problem (1.2), that is there exists § € T(Z) such that
(A(Z,8),n(z, 9(7))) + h(g(T), ) Lintc(z) 0, forallz € K.
Furthermore, the set of all strong solutions of the problem (1.2) is compact.
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proof Let B(0,7) = {z € X : ||z|| < r} for each 7 > 0, then the set K, = B(0,7) N K is
compact in X. If K, # ?® and we replace K by K, in Theorem 3.1, all the conditions of
Theorem 3.1 hold. Hence by Theorem 3.1 there exists § € T(Z) such that

(A(z,5),n(2,9())) + h(9(Z), 2) Lint c(z) 0, forall z € K. (8.2)

Let us choose r > ||g(Z)||. Since g is continuous and convex for any = € K, choose t € (0, 1)
small enough such that (1 — ¢)Z + tx € K,. Putting z = (1 — ¢)Z + tz in (3.3), we have

(A, 8), n((1 = )T + tx, g(2))) + h(g(Z), (1 — )T + tx) Lintc(z) 0-
We note that
t(A(z, 5),n(z, 9(2))) + h(g(z), (1 — )T + tx)
<c@) HA(Z, 8),n(z, 9(2))) + (1 — t)h(g(Z), ) + th(g(Z), x)
= t{(A(z, 5),n(z, 9(2))) + h(9(T), )},

which implies that
(A(2,5), n(x, 9())) + h(g(®), 2) Zintc(n) 0, forall z € K.
This completes the proof.
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ABSTRACT. In this paper, we deal with the minimax programming (P) under the differen-
tiable (G, a)-invexity which was proposed in [J. Nonlinear Anal. Optim. 2(2): 305-315].
With the help of auxiliary programming problem (G-P), some new Kuhn-Tucker necessary
conditions, namely for G-Kuhn-Tucker necessary conditions, is presented for the minimax
programming (P). Also G-Karush-Kuhn-Tucker sufficient conditions under (G, a)-invexity
assumptions are obtained for the minimax programming (P). Making use of these optimality
conditions, we construct a dual problem (DI) for (P) and establish weak, strong and strict
converse duality theorems between problems (P) and (DI).

Keywords: (G, a)-invexity; minimax programming, optimal solution, G-Kuhn-Tucker nec-
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1. INTRODUCTION

Convexity plays a central role in many aspects of mathematical programming includ-
ing analysis of stability, sufficient optimality conditions and duality. Based on convexity
assumptions, nonlinear programming problems can be solved efficiently. There have been
many attempts to weaken the convexity assumptions in order to treat many practical prob-
lems. Therefore, many concepts of generalized convex functions have been introduced and
applied to mathematical programming problems in the literature [1, 2, 10]. One of these
concepts, invexity, was introduced by Hanson in [7]. Hanson has shown that invexity has a
common property in mathematical programming with convexity that Karush-Kuhn-Tucker
conditions are sufficient for global optimality of nonlinear programming under the invexity
assumptions. Ben-Israel and Mond [6] introduced the concept of pre-invex functions which
is a special case of invexity.

Recently, Antczak extended further invexity to G-invexity [3] for scalar differentiable
functions and introduced new necessary optimality conditions for differentiable mathemati-
cal programming problem. Antczak also applied the introduced G-invexity notion to develop
sufficient optimality conditions and new duality results for differentiable mathematical pro-
gramming problems. Furthermore, in the natural way, Antczak’s definition of G-invexity was
also extended to the case of differentiable vector-valued functions. In [4], Antczak defined
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vector G-invex (G-incave) functions with respect to 7, and applied this vector G-invexity to
develop optimality conditions for differentiable multiobjective programming problems with
both inequality and equality constraints. He also established the so-called G-Karush-Kuhn-
Tucker necessary optimality conditions for differentiable vector optimization problems under
the Kuhn-Tucker constraint qualification [4]. With this vector G-invexity concept, Antczak
proved new duality results for nonlinear differentiable multiobjective programming problems
[5]. A number of new vector duality problems such as G-Mond-Weir, G-Wolfe and G-mixed
dual vector problems to the primal one were also defined in [5].

Motivated by [4, 5, 9], we [12] presented the vector (G, «)-invexity concept. In this sequel,
we deal with nonlinear minimax programming problems with the vector (G, «)-invexity, and
the nonlinear minimax programming problem is presented as follows.

(P)  minsup ¢(z,y)
yey
subjectto g;(z) <0, jeM={1, -, m}

where Y is a compact subset of R?, ¢(+,-) : R® xRP - R, g;(-) : R® — R (5 € M). Let E be
the set of feasible solutions of problem (P); in other words, E = {x € R" | g;(x) < 0,57 € M }.
For convenience, let us define the following sets for every x € E.

J(x)={j € M| gj(z) =0}, Y(r) = {y €Y|p(z,y) = jlelgw(m,Z)}A

The rest of the paper is organized as follows. In Section 2, we present concepts regard-
ing to vector (G, a)-invexity. In Section 3, we present G-Karush-Kuhn-Tucker sufficient and
necessary optimality conditions for the minimax fractional mathematical programming prob-
lems. When the sufficient conditions are utilized, dual problem is formulated and duality
results are presented in Section 4.

2. VECTOR (G, )-INVEX FUNCTIONS

In this section, we provide some definitions and some results that we shall use in the
sequel. The following convenience for equalities and inequalities will be used throughout

the paper. For any © = (z1, 22, ,Zn) . ¥y = (Y1,¥2, - ,Yn)" » we define:
z>yifandonlyif x; > y;, fori =1,2,--- ,n;
x 2 yifand only if z; > y;, fori =1,2,--- | n;
x> yifand only if x; > y;, fori =1,2,--- ,n, but x # y;

x % y is the negation of z > y.

We say that a vector z € R" is negative if 2 < 0 and strictly negative if z < 0.

Let g = (g1, ,9m) : X — R™ be a vector-valued differentiable function defined on a
nonempty set X C R"; let I, (x) be the range of g;, that is, the image of X under g; for each
t € M. Further, suppose that G4 = (Gg,, -+ ,Gy,,) : R — R™ be a vector-valued function
such that Gy, : I, (X) — R is strictly increasing on I, (X) for each i € M. The following

Definition 2.1 is taken from [12]

Definition 2.1. Let g = (g1, - ,gm) : X — R™ be a vector-valued differentiable function
defined on a nonempty open set X C R"; let I, (x) be the range of g; for each ¢ € M. If
there exist a differentiable vector-valued function G, = (Gg,, -+ ,Gy,,) : R — R™ such
that any its component G, : I, (X) — R is strictly increasing on Iy, (X), a vector-valued
function 7 : X x X — R™ and real functions «; : X X X — Ry (i € M) such that, for all

z e X (z #u),
Goi(9i(x)) — Gy, (gi(w) > i@, u)Gy, (9i(u)) Vgi(w)n(w, u),i € M, 2.1)

then g is said to be a (strictly) vector (G, a)-invex function at u on X (with respect to 1) (or
shortly, (G, o)-invex function at u on X), where o := (a1, a2, -+, am)”. If (2.1) is satisfied
for each u € X, then g is vector (Gg4, a)-invex on X with respect to 7.
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Remark 2.2. In order to define an analogous class of (strictly) vector (Gg4, a)-incave func-
tions with respect to 7, the direction of the inequality in the definition of these functions
should be changed to the opposite one.

We note that the (G, a)-invex function is a generalization of a-invex and G4-invex func-
tion.
For convenience, we need the following nonlinear fractional programming problem (G-P).

(G-P) min sup Go(o(,y))

sit. Gag(x) := (G, (91(2)), Ggy (92(2)), - -+, Gy (g (2))) = Gy(0),
where G4(0) := (Gg,(0),Gg,(0), - -+ ,Gg,,(0)). We denote by Xg-p = {z € R" | Gyg(z) <
Gy(0)}, J'(Z) :={j € M : Gy,9;(%) = Gy,;(0)}. If function G, is strictly increasing on
Iy, (X) for each j € M, then Xp = X¢-p and J(Z) = J'(Z). So, we represent the set of all
feasible solutions and the set of constraint active indices for either (CVP) or (G-CVP) by the
notations F and J(Z), respectively.

Theorem 2.3. Let G be a strictly increasing function defined on I4(X,Y’), Gy; be a strictly
increasing function defined on Iy, (X) foreach j € M, and 0 € Iy,(X), j € M. ThenZ is an
optimal solution for (P) if and only if T is also an optimal solution for (G-P).

Proof “if” part, we prove that if Z is an optimal solution for (G-P), then T is an optimal
solution for (P). On the contrary, let Z be an optimal solution for (G-P) but not an optimal
solution for (P). Define

f(@) := sup ¢(z,y),

yey
Then there exists xo € F such that

f(zo) < f(2).
This means that
d(zo,y) < 6(Z,2),Vy € Y(x0),Vz € Y(T).
Note that the strictly monotonicity of G, we have

Gs(d(0,y)) < Gs(8(Z, 2),Vy € Y(x0),V 2 € Y ().

This contradicts to the assumption that Z is an optimal solution for (G-P).
The proof of “only if” part is similar to “if ” part, we omitted it.

3. OPTIMALITY CONDITIONS IN MINIMAX PROGRAMMING

In [4], Antczak introduced the so-called G-Karush-Kuhn-Tucker necessary optimality
conditions for differentiable multiobjective programming problem. Under G-invexity as-
sumptions, he considered also G-Karush-Kuhn-Tucker sufficient optimality conditions for
this kind of multiobjective programming problem. Here, we firstly present some G-Kuhn-
Tucker necessary optimality conditions for differentiable minimax programming problem
through an auxiliary programming problem. After that, we give some sufficient optimal-
ity conditions under (G, a)-invexity. We shall use the following Theorem 3.1 proved by
Schmitendrof in [13].

Theorem 3.1. Let z* be an optimal solution to the minimax problem (P). Moreover, the
vectors Vg;(z*), j € J(z*), are linearly independent. Then there exist positive integer ¢* and
vectors y; € Y (z*) together with scalars A > 0 (i =1, ..., ¢") and puj > 0 (j € M) such
that

q" m
DONVadla" y) + 3w Vas(aT) =0,
=1

=1

pigi(z*) =0,5 € M,

=1
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Furthermore, if « is the number of nonzero \;, and 3 is the number of nonzero u;, then
I1<a+pB<n+1

Theorem 3.2 (G-Karush-Kuhn-Tucker necessary optimality conditions). Let z* be an op-
timal solution to the minimax problem (P). Suppose that G4 is a differentiable and strictly
increasing function definedonI4(X,Y), G g; is adifferentiable and strictly increasing function
defined on I,;(X) for each j € M. Moreover, the vectors Gy (g;(z*))Vg;(z*), j € J(z"),
are linearly independent. Then there exist positive integer ¢* (1 < ¢* < n + 1) and vectors

yi € Y (x™) together with scalars \] >0 (i =1, ..., ¢*) and uj > 0 (j € M) such that
o
> NGB, v))Vad(z, yi +Zuj z*)Vg;(x") =0,  (B.1)
i=1
15 (G, (95(2")) = Gy;(0) = 0,5 € M7 (3.2)

.
oA=L (3.3)
i=1

Proof Since z* is an optimal solution to the minimax problem (P), we can choose y; €
Y(z*),s = 1,---,q¢" such that they satisfy Theorem 3.1. For each y;, we consider the
programming problem (P,,) as follows.

(Py;) min  ¢(z, yi)
subject to g;(z) <0, e M={1,---, m}.

It is evident that 2* is an optimal solution to (P,,). Using similar arguments as in the proof
of Theorem 2.3, we can prove that z* is an optimal solution to (G-Py,)

(G-Py,) min Gg(d(z,y:))
s.t. Gog(z) := (Ggy (91(2)), Ggy (92()), - -+, Gy, (gm(2))) = G4(0).
Thus, there exist A\; > 0, pj; > 0 (j € M) such that

AiVa (Go(p(z™, y1))) + Z,Unv 9; (9i(z ))) =0, (3.4)

Hji (ng (gj (m*)) - ng (0)) =0, € M.
Note that

Va (G¢(¢($*7 yl))) = G;)(()ZS(Z'*, y’b))viﬂ()b(‘r*a yi)7

V (Gy,(gi(x7))) = Gy, (95(x7)Vg;(z"),j € M,
One obtains from (3.4) that

NGy (G(a",y))Vad(@™,yi) + Y 1iGy, (95 (x")) Vg5 (") =0, (3.5)
=1

Therefore, one obtains from (3.5) that

2 NGO ) Vadle"s ) + 3 | 3ot | V(G a5(a) =0

or
q* A\, 1L
7 !/ 1= i *
> i Gulela” ) Vel ) Y ( L1y ) Y (Gy (g5(2))) = 0.
i=1 Zaj=1"\ J=1 —1 A
q .
Let A\j = qf"' v and pu; = % in the above equation. Then we can deduce the
j=1"7 i=1 "t

required results



MINIMAX PROGRAMMING WITH (G, a)-INVEXTY 177

Theorem 3.3 (G-Karush-Kuhn-Tucker necessary optimality conditions). Let x* be an op-
timal solution to the minimax problem (P). Suppose that G is a differentiable and strictly
increasing function defined on I4(X,Y), G, is a differentiable and strictly increasing function
defined on Iy, (X) such that Gy (g;(")) > 0 for each j € M. Moreover, the vectors Vg;(z"),
j € J(z*), are linearly independent. Then there exist positive integer ¢* (1 < ¢* <n-+1) and

vectors y; € Y (x*) together with scalars A > 0 (i =1, ..., ¢") and pj > 0 (j € M) such
that

-

D NG (b, y)) V(@ s +Zu1 @"))Vg;(z") =0,

i=1

3G, (95(")) = G, (0),5 € M,
.

DN =

i=1

Proof Since G (g;(z*)) > 0 for each j € M, and the vectors Vg;(z"), j € J(z"), are
linearly mdependent Then we can deduce that the vectors Gy (g;(z"))Vg;(z*), j € J(z"),
are linearly independent. Now, from Theorem 3.2, we obtain the required results.

Next, we establish the sufficient optimality conditions for the minimax programming
problems (P). In the following theorem, we assume that functions constituting the considered
nonlinear optimization problem (P) are (G, a)-invex, and we prove that a feasible point T,
at which the G-Karush-Kuhn-Tucker necessary optimality conditions are fulfilled, is an
optimal solution.

Theorem 3.4. Letx™ be a feasible point for (P), G4 be a differentiable and strictly increasing
JunctiondefinedonI,(X,Y), Gg4 ; be adifferentiable and strictly increasing function defined on
Iy, (X) foreach j € M. Suppose that G-Karush-Kuhn-Tucker necessary optimality conditions
(3.1)-(8.3) are satisfied at =*. Further, assume that ¢(-,y;) is (G, a;)-invex with respect to n
atz* onX fori=1,---,q", g is vector (Gg, B)-invex with respect to the same functionn at «*
on X. Then z* is an optimal solution to (P).

Proof Suppose, contrary to the result, that ™ is not an optimal solution for (P). Hence, there
exists o € X such that

sup ¢(‘CE07 ) < d)(x*myi)ai = 17' : ‘7q*'

yeY
Thus,
¢(x07yi) < ¢($*,yz)71 = 17 g

Since G is strictly increasing on I, (X,Y’), then

By the generalized invexity assumptions of ¢(-,y;) and g;, we have

G¢(¢(x07yl)) - G¢(¢(‘r*7yl)) Z al(x07x*)G:P(¢(m*7yl)) 1¢( 7y7«) (ZC(),{E*),i = 17 o '7q*7
(3.7)

Gy, (95(0)) = Gy, (g5(x7)) = Bj(wo, z") Gy, (g5 (z")) Vg (x")n(xo,27),j € M (3.8)
Multiplying (3.7) and (3.8) by Af and pu fori =1,---,¢" and j € M, respectively, we get

m

PIRYCACCNMINLICRT Z o, (95 () vg;(2") | n(zo,2") <0

which contradicts the GG-Karush-Kuhn-Tucker necessary optimality condition (3.1). Hence,
™ is an optimal solution for (P), and the proof is complete.
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4. DUALITY THEOREMS

Making use of the optimality conditions of the preceding section, we present dual problem
(D]) to the minimax problem (P), and establish weak, strong and strict converse duality
theorems. For convenience, we use the following notation.

K(x) :{(q7 AP ENXRE XxR™MI<g<n+1L,A=(\1,..., ) €RL
with > A =1, §=(y1, ..., yg) withy; € Y(2),i=1, ..., q}.
Hi(q, A, §) denotes the set of all triplets (z, u,v) € R" X R} X R, satisfying

q m
D NGBz, y))Vab(zu:) + Y 3Gy, (95(2))Vg;(2) =0, (4.1)
gt et

d(z,y:) 2v,i=1,2,---,q, 4.2)
Mygj( ) >0,j€M, 4.3)

Our dual problem (DI) can be stated as follows.

(D)  max sup v
(2, X, DEK(2) (2,p4,0)€Hq (q, X\, )
Note that if Hi (g, A, §) is empty for some triplet (¢, A, §) € K(z), thensup(, , ,)cm, (4, 1, 5) ¥
—0Q.

Theorem 4.1 (Weak duality). Let z and (z, u,v, q, A, i) be (P)-feasible and (DI)-feasible,
respectively; let G4 be a differentiable and strictly increasing function defined on I4(X,Y),
and G4, be a differentiable and strictly increasing function defined on I, (X) foreachj € M.
Suppose that (-, y:) is (G, a;)-invexat z fori = 1,...,q, gj is (Gg;, B;)-invexat z for j € M.
Then

sup ¢(z, y) = v
yey

Proof Suppose to the contrary that sup ¢(z, y) < v. Therefore, we obtain
yey

Pz, y) <v < @(z,u:), Vy ey
Thus
¢(z,y1) < ¢(z,9i), i=1,....q
Note that
9i(x) <0, pjgi(z) 20, p; 20, j€M.
By the increase of G and G, we obtain

S 3, Ga602,0)) — Gl ) +Z Coln)=Cull) o

a(z, z) Bi(z, 2)

Similar to the proof of Theorem 3.4, by [4.4) and the generalized invexity assumptions of
¢(-,y;) and g; fori =1,---,g and j € M, we have

q m
(Z NGy (82, 4)) V=02, 4:) + Y 13 Gy, (95(2)) Vg, (Z)) n(z,z) < 0.

i=1 j=1
Thus, we have a contradiction to (4.1). So sup ¢(z, y) > v

yey

Theorem 4.2 (Strong duality). Let z* be an optimal solution of (P). Suppose that G is a
strictly increasing differentiable function defined on I4(X,Y), G g; s a strictly increasing dif-
ferentiable function defined on I, (X) foreachj € M. Moreover, the vectors Gy (g;(z*))Vg;(z”),
j € J(x*), are linearly independent. If the hypothesis of Theorem 4.1 holds for all (DI)-
Sfeasible points (z, u, v, q, A, §), thenthereexists (¢*, \*, §*) € K, (z*, p*, v*) € H1(¢", \*, §")
such that (¢*, \*, §*, =%, p*, v*) is a (DI) optimal solution, and the two problems (P) and
(DI) have the same optimal values.
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Proof By Theorem 3.2, there exists v* = ¢(z*, y;) (i = 1, -+, ¢*), satisfying the require-
ments specified in the theorem, such that (¢*, A", §*, z*, u*, v*) is a (D]) feasible solution
and v* = ¢(x*, y; ), then the optimality of this feasible solution for (D]) follows from Theorem
4.1.

Theorem 4.3 (Strict converse duality). Let Z and (z, u, v, q, A\, § ) be optimal solutions of
(P) and (DI), respectively. Suppose that G, is a differentiable and strictly increasing function
defined on 14(X,Y’), Gy, is adifferentiable and strictly increasing function defined on I, (X')
Joreach j € M. Suppose that ¢(-,y:) is (G, a;)-invex at z fori = 1,...,q, g; is (Gg;, B5)-
invex at z for j € M. ThenT = z; that is, z is a (P)-optimal solution and sup, ¢y ¢(%, y) = v.

Proof Suppose to the contrary that Z # z. Using similar arguments as in the proof of
Theorem 3.4, we have

0= (Z NGy (92,9 Vad(z,p) + D 1iGly, (gj(Z))ng(Z)) (%, 2)

j=1

< i £, Go(0(@:90) — Gold(z,m) | i“d Gy, (9i(7)) — Gy, (95(2))

=1 ai(iv”:) 6.7'(jzz)
and
Z’”: i Gy, (9;(%)) — Gy (95(2)) <.
= Bi(Z, 2)
Therefore,
q _
PRy — > 0.
2 (T, 2)
From the above inequality, we can conclude that there exists a certain iop € {1,...,q}, such
that

It follows that

sup ¢(Z, y) > d(Z, yig) > (2, 4i0) > V. (4.5)
yey

On the other hand, we know from Theorem 4.1 that
sup (3, y) = v.
yeyYy

This contradicts to (4.5).

5. CONCLUSION

This paper deals with the minimax programming under (G, a)-invexity assumptions
which was introduced in [12]. Note that this invexity unifies the G-invexity and a-invexity
presented in [4] and [9], respectively. By constructing auxiliary mathematical program-
mings (G-P), we have discussed the relations between programming problems (G-P) and (P).
We have proved G-Karush-Kuhn-Tucker necessary optimality conditions for differentiable
minimax programming problem (P). We pointed out that our statement of the so-called G-
Kuhn-Tucker necessary optimality conditions established in this paper is more general than
the classical Kuhn-Tucker necessary optimality conditions found in the literature. Also, we
have proved the sufficiency of the introduced G-Karush-Kuhn-Tucker (G-Kuhn-Tucker) nec-
essary optimality conditions for minimax programming problem (P) involving (G, «)-invexity.
Making use of the optimality conditions presented in Section 3, we present dual problem (DI)
to the minimax problem (P), and establish weak, strong and strict converse duality theorems.
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ABSTRACT. In this note, we introduce new classes operators, which is a generalization
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equation is given.

KEYWORDS: Ulam-Hyers stability; Generalized Ulam-Hyers stability; Fixed point; Weakly
Picard operator.
AMS Subject Classification: 47H10 45N05 54C60.

1. INTRODUCTION

Let (X, d) be a metric space, Y be a nonempty subset of X and f: Y — X be
an operator. The set of fixed points of f will be denoted by Fiz(f) := {z € X|z =
f(x)}. We will denote by B(x,r) the closed ball centered in =y € X with radius
r > 0, ie., B(xo,7) = {z € X|d(zx¢,2z) < r}. Following [3] we present the basic
notions of weakly Picard operators.

I(f)={Z CY|f(Z) C Z,Z # 0} - the set of all invariant subsets of f;
(MI)y :=Ugzer (s Z - the maximal invariant subset of f;

(AB)s(z*) := {x € Y|f"(z) is defined for all n € N and f"(z) Lo e Fix(f)}-
the attraction basin of z* € Fix(f) with respect to f;
(AB)f := U, epiz(p) (AB) s (z*)- the attraction basin of f.

Definition 1.1. ([2]) An operator f : Y — X is nonself weakly Picard operator if
Fiz(f) # 0 and (MI)y = (AB)y. If Fiz(f) = {«*}, then a nonself weakly Picard
operator is said to be nonself Picard operator.

Definition 1.2. ([2]) For each nonself weakly Picard operator f : Y — X we define
the operator f*° : (AB); — Fliz(f) C (AB)¢, by f*(z) = lim, .o f™(x).

* Corresponding author.
Email address : narawadee_n@hotmail.co.th(Narawadee Nanan).
Article history : Received 14 March 2013 Accepted 28 July 2013.
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Definition 1.3. ([2]) Let f : ¥ — X be a nonself weakly Picard operator and
¥ : Ry — Ry be an increasing function which is continuous at 0 and (0) = 0.
The operator f is nonself ¥)-weakly Picard operator if

d(z, f(x)) < Y(d(z, f(z))), forall z € (MI)y.

In the case that ¢(t) := ct (for some ¢ > 0), for each t € R, we say that f is
c-weakly Picard operator.

For some examples of nonself weakly Picard operators and i-weakly Picard
operators, see [2].
If f:Y — X is an operator, let us consider the fixed point equation

z=f(z),x €Y (1.1)

and the inequation

d(y, f(y)) <e. (1.2)

Definition 1.4. ([5]) The equation (1.1) is called generalized Ulam-Hyers stable if
there exists ¢ : R — R increasing, continuous at 0 and ¢ (0) = 0 such that for
each ¢ > 0 and for each solution y* € (AB) ¢ of (1.2) there exists a solution z* of
the fixed point equation (1.1) such that

d(y*,z") < ¥(e).
If there exists ¢ > 0 such that ¢(t) := ct, for each t € R, the equation (1.1) is said
to be Ulam-Hyers stable.

In 2009, Rus [5] proved the following result:

Theorem 1.5. Let (X,d) be a metric space, Y be a nonempty subset of X and
f Y — X be a Y-weakly Picard operator. Then, the fixed point equation (1.1) is
generalized Ulam-Hyers stable. In particular, if f is c-weally Picard operator, then
the equation (1.1) is Ulam-Hyers stable.

This paper is organized as follows: In Section 2, we extend Theorem 1.5 to wider
classes of operators. Examples of such opertors are given. Then, in Section 3, an
application to an integral equation is also given.

2. MAIN RESULTS

Let (X, d) be a metric space, Y be a nonempty subset of X and f : Y — X be
an operator. For a sequence S = {s,,} of selfmaps on X, we define the following
notions:

C(S);(z*) = {z € X|sn(x) is defined for all n. € N and s, (z) - 2* € Fiz(f)}-the
convergence set of S at z*;

C(8) 5 = Uz epiz(p) C(5)s(27)-the convergence set of S.

We will denote the composition f, 0 f,_10...0 f; simply by H?:j fi = faofa—10...0f;.
In particular, [[;_, f is simply the n-th iterate f of f. We now introduce new
classes of operators.

Definition 2.1. Let S be a sequence of selfmaps on X. An operator f : Y — X
is nonself weakly convergence operator with respect to S (nonself WCO wrpt S) if
Fiz(f) # 0 and (MI); = C(S)s. If Fiz(f) = {z*}, then a nonself WCO wrpt S is
said to be nonself convergence operator with respect to S (nonself CO wrpt .5).

It is obvious that if f is a Picard operator, then it is a CO wrpt S = {f™}. The
converse is not true, as the following example shows:
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Example 2.2. Put X = [1,2] and define a mapping f : X — X by f(z) = 1 for
x € X. Then fisa COwrpt S = {((1 — A\)I + A\fI)"} for some X € (0,1) but it is
not a Picard operator.

Proof. 1t is easy to see that Fixz(f) = {1}. Let S = {((1 — A)I + AfI)"}, where
I denotes the identity map with A € (0,1). By Example 4.3 in [1], we get that
(MI); = C(S)f = X. Therefore, f is a CO wrpt S = {f"}. We know that
(MI)y =X # {1} = (AB)y, so f is not a Picard operator. O

Similarity, if f is a weakly Picard operator, then it is a WCO wrpt S = {f™}. The
converse is not true.

Example 2.3. Let X = [0,1]and f : X — X be givenby f(z) = z, forallz € (0,1)
and f(0) =1 and f(1) = 0. Then f is a WCO wrpt S = {((1 — \)I + A\fI)"} for
some A € (0,1) but it is not a weakly Picard operator.

Proof. Let S = {((1 — X\)I + AfI)"}, with X € (0,1). It is easy to see that Fiz(f) =
(0,1)and (MI); = C(S)s = X. Hence, fisa WCO wrpt S. Since { f™(0)},{f™(1)}
do not converge and (MI); = X # (0,1) = (AB)ys. f is not a weakly Picard
operator. U

Definition 2.4. Let S = {s,,} be a sequence of selfmaps on X and f: Y — X be
a nonself WCO wrpt S. We define the operator r : C'(S); — Fiz(f) C C(S)¢. by
r(z) = lim,— 0 sp(z) € Fiz(f).

Definition 2.5. Let S = {s,,} be a sequence of selfmaps on X, ¢y : Ry — R, an
increasing function which is continuous at 0 and ¢ (0) = 0. An operator [ : Y —
X is said to be a nonself ¢)-weakly convergence operator with respect to S (nonself
1-WCO wrpt S) if it is a nonself WCO wrpt .S and

d(z,r(x)) < Y(d(z, f(z))), forall z € (MI)y.

In the case that ¢ (t) := ct (for some ¢ > 0), for each t € R, we say that f is a
nonself ¢-WCO wrpt S.

For sequences {a,} and {8,} in [0, 1], if S = {[[_, ¢;} is a sequence such that
gi = (1 —a;))I +a; f[(1 = Bi)I + Bf]
for each i € N, a nonself ¢)-WCO wrpt S is called nonself 1)-weakly Ishikawa type
operator associated to sequences {«,} and {3,}. When {3,} = {0}, a nonself -
WCO wrpt S is called nonself 1)-weakly Mann type operator associated to sequences
{an}. A nonself ¢-weakly Ishikawa type operator associated to constant sequence
is called nonself ¥-weakly Krasnoselskij type operator.

It is easy to see that if f : Y — X is a 1)-weakly Picard operator, then it is a
1-WCO wrpt S = {f"}. The following example shows that the converse is not true.

Example 2.6. For X and f as in Example 2.2, we obtain f is a ¢-WCO wrpt
S = {((1 = NI 4+ A\fI)"} for some A € (0,1) but it is not a 1-weakly Picard
operator.

Proof. From Example 2.2, fis COwrpt S = {((1—=A)I+AfI)"} for some A € (0, 1).
Consider

d(z,r(z)) =z —1| <[z - %I =d(z, () < ¢(d(z, f(2))),

where ¥ (t) = at + 1, a > 1. Since f is not a Picard operator, it is not a ¢)-weakly
Picard operator. U
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Definition 2.7. If f : ¥ — X is an operator and S = {s,,} be a sequence of
selfmaps on X. The equation (1.1) is called generalized Ulam-Hyers stable with
respect to S if there exists ¢ : Ry — R increasing, continuous at 0 and ¢(0) = 0
such that for each ¢ > 0 and for each solution y* € C(S) ¢ of (1.2) there exists a
solution x* of the fixed point equation (1.1) such that

d(y™, z") < ¥(e).

If there exists ¢ > 0 such that 1 (t) := ct, for each t € R, the equation (1.1) is said
to be Ulam-Hyers stable with respect to .S.

An Ulam-Hyers stability result is the following:

Theorem 2.8. Let (X, d) be a metric space, Y be a nonempty subsetof X, f : Y —
X be a ¢-WCO wrpt S and S = {s,} be a sequence of selfmaps on X. Then, the
equation (1.1) is generalized Ulam-Hyers stable with respect to S. In particular, if f
is c-WCO wrpt S, then the equation (1.1) is Ulam-Hyers stable with respect to S.

Proof. Let ¢ > 0 and y* € C(S) such that d(y*, f(y*)) < e. Since f is »-WCO
wrpt S, we get

d(z,r(x)) < P(d(z, f(x))), z € (MI).
From (M1I); = C(S)s, we take z* := r(y*). Thus, d(y*,z*) < ¢(¢). O

The proof presented here based on a standard proof in [5](see [3]). However,
we obtain a result for larger classes of operators and the following results are
immediate:

Corollary 2.9. ([3]) Let (X,d) be a complete metric space, xo € X, r > 0 and
f : B(zo,7) — X be an a-contraction, such that d(xo, f(z¢)) < (1 — «)r. Then, the
fixed point equation (1.1) is Ulam-Hyers stable with respect to S = { f™}.

Corollary 2.10. ([3]) Let (X,d) be a complete metric space, o € X, r > 0 and
f : B(zo,r) — X be an p-contraction, such that d(xz, f(xo)) < r — ¢(r). Suppose
also that the function i : Ry — R, 1(t) := t — (t) is strictly increasing and onto.
Then, the fixed point equation (1.1) is generalized Ulam-Hyers stable with respect to

S={}

We will present some consequences of Theorem 2.8. We need first some defini-
tions and theorems.

Definition 2.11. ([1],[4]) Amapping ¢ : R, — R, is called a comparison function
if it is increasing and ¢*(t) — 0 as k — +o0.

As a consequence, we also have p(t) < ¢ for each t > 0, ¢(0) = 0 and o is
continuous at 0.

Definition 2.12. ([1]) Let H be a Hilbert space with inner product (-, -) and norm
|l - ||- An operator f: H — H is said to be

(i) generalized pseudo-contraction if there exists a constant M > 0 such that

<f(£[’) _f(y)vm_y> é M - ||35—y||2, T,y € Ha
(ii) Lipschitzian if there exists L > 0 such that

lf@z)=fWll <L-|z-y,zyeH.



A NOTE ON ULAM-HYERS STABILITY 185

Theorem 2.13. ([1]) Let K be a nonempty closed convex subset of a real Hilbert
space and f : K — K a generalized pseudocontractive and Lipschitzian operator
with the corresponding constants M and L fulfilling the conditions

O<M<land M < L.

Then

(i) f has an unique fixed point p;
(i) for each zy in K, the Kranoselskj iteration {z, }°2,, given by

Tnt1 = (1= Nxp +Af(xn), n=0,1,2,...
converges to p, for all A € (0, 1) satisfying
0<A<2(1—M)/(1—-2M + L?);

(iii) Both a priori
n

0
1-46

|zn —pll < Nz — xoll, n = 1,2, ...

and a posteriori

1—-46

||1’71*P|| < : ||1'n*17n—1||7 n:172a"'

estimates hold, with
0= ((1—-X)2+2X1—\M 4+ \2LHV/2
Using the previous Theorem, we can prove the following.

Theorem 2.14. Let K be a nonempty closed convex subset of a real Hilbert space
and f : K — K a generalized pseudocontractive and Lipschitzian operator with
the corresponding constants M and L fulfilling the conditions

O<M<land M < L.

Then, the fixed point equation (1.1) is Ulam-Hyers stable with respect to S = {((1 —
NI + AfI)"} where ) € (0,1) satisfying0 < A < 2(1 —M)/(1 —2M + L?).
Proof. Let S = {¢"} such that

g=1-=-XNI+AfI

where \ € (0,1) satisfying 0 < A\ < 2(1 — M)/(1 — 2M + L?). By Theorem 2.13,
Fiz(f) ={p}, (MI); =C(S); = K and for each = € K,

[ —pll <

A
e = @)l

where 6 = ((1 — \)2 4 2X\(1 — \)M + A2L?)'/2. Then f is a c-weakly Krasnoselskij
1-0
(1.1) is Ulam-Hyers stable with respect to S. O

type operator with ¢ := > 0. Hence, by Theorem 2.8, the fixed point equation
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3. APPLICATION

Consider the integral equation
b
t) = / K(t,s,xz(s))ds + g(t), t € [a,b]. (38.1)

Theorem 3.1. Assume
() K :[a,b] x [a,b] x R™ and g : [a,b] — R™ are continuous;
(i) K is Lipschitzian with respect to the third variable, i.e., there exists L. > 0
such that

|K(t,s,u) — K(t,s,v)| < Llu — v|, for eacht,s € [a,b],u,v € R"™;

(iii) fabK(t, s,u) — K(t,s,v)ds < R(u — v), for each t € [a,b],u,v € R"
where0 < R<land R < L(b— a).
Then the following conclusions hold;

(a) the integral equation (3.1) has a unique solution x* in La([a, b], R™),
(b) there exists a sequence S of selfmaps on X such that the integral equation
(3.1) is Ulam-Hyers stable with respect to S.

Proof. Let X := Ly([a,b],R™) with norm ||z| := (fb x2(t)dt)'/? and inner product
(z,y) = ff:z:( t)y(t)dt for z,y € X. Define T : X — X by

b
Tx(t) ::/ K(t,s,2(s))ds + g(t), t € [a,b].

Forz,y € X

b b
Ta(t) - Ty(t)] < / [K(t,s,2(s)) = K(t,s,y(s))|ds < L/ |(s) — y(s)lds.

Thus

b b
\Tx(t)—Ty(t)\ZSLz(/ |z(s)—y(s)|ds)? <L2/ |z (s) |ds/ lds = L*(b—a)|z—yl*.
We have

b
ITe() — Ty = / [Talt) = Ty(o)de < [ L0 a)lo P

= —a)*z —y|*.
Therefore T is Lipschitzian operator, i.e.,
[Tz =Tyl < L(b - a)llz - yl|

Consider

b
(Talt) = Ty(O)2(0) = 9(0) = ([ Klto,2(9) = K(t5.0(6))ds,2(0) ~o(0)
_ //Ktsa: Kt s, y(s))ds - (2(t) — y(1))dt
< /( (t) - y()2dt = Rllz — y]2

Hence we obtain 7' is a generalized pseudocontractive and Lipschitzian operator.
The conclusion follows from Theorem 2.14. U
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Remark 3.2. Note that the operator f in Example 2.2 is a generalized pseudocon-
tractive and Lipschitzian operator with the corresponding constants M > 0 and
L = 4 but it fails to be Picard operator. This means that the operator 7" in Theroem
3.1 does not satisfy condition in Theorem 1.5.
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1. INTRODUCTION

It is true in a non zero normed space (X,|-||) that |z|| = sup{|f(z)]
fe X5\fl = 1} = sup{sup{|f(x)| : f € F} : F is a finite nonempty subset of
the set {g € X* : ||g|| = 1}}. Here the collection of all finite nonempty subsets of
{g € X* : ||g|| = 1} is a directed set under the inclusion relation. This article is to
consider metrics of the type d(z,y) = sup {d;(z,y) : ¢ € I} on a nonempty set X,
when each d; is a semi metric (i.e., d;(x,y) = 0 need not imply x = y; following the
book [1], p.100) on X, for every i in a directed set (I, <); and when d; < d; when-
ever i < j. Convergence of a fixed point iteration through each d; is considered as
weak convergence. For some results in connection with weak convergence for fixed
point results in nonlinear functional analysis see [2, 3, 5, 6].

The following two results (see [4]) are fundamental results which are applied
to obtain extensions for weak convergence. Many other generalized results can
also be applied to obtain results on weak convergence. If d; is a semi metric on a
nonempty set X, then X is said to be d;-complete or (X, d;) is said to be complete,
if for a sequence (z,)22 ; in X such that d;(x,,2,,) — 0 as n,m — oo, there is
a point z in X such that d;(z,,z) — 0, as n — oo.

Theorem 1.1. Suppose d; is a semi metric on a nonempty set X such that (X, d;)
is complete. Let T : X — X be a given function such that d;(T?(z),T(z)) <
kd;(T(x),z),Yx € X, for some k € (0,1). Fix zo € X and define z1,a,...,
by z,4+1 = T(x,),¥n = 0,1,2,.... Then there is a point z* in X such that
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di(zp,2*) — 0 as n — oo and d;(T(x*),2*) = 0. Moreover, if d; is a metric,
then the fixed point of T is unique.

Theorem 1.2. Suppose (X, d) is a nonempty compact metric space. LetT : X — X
be a function such that d(T(z),T(y)) < d(x,y) whenever d(z,y) # 0. Then T has
a unique fixed point x*. Moreover, if xto € X is fixed and z1,x2, ... are defined by
Tnt1 =T (z,),Vn=0,1,2,..., thend(z,,z*) — 0 as n — oc.

2. MAIN RESULTS

Let X be a nonempty metric space with a metric d. Suppose (d;);c; is a family
of semi metrics on X such that d(z,y) = supd;(x,y),Vz,y € X. Suppose further
il

K3
that (I, <) is a directed set such that d;(z,y) < d;(z,y),Vz,y € X, whenever ¢ < j
in I. These things are assumed in the following two results. The next theorem 2.1
assumes that one more condition is satisfied.

Consider a nonempty set of the form 4; = {y € X : d;(x;,y) = 0}, for some
z; € X. If a set of this form A; is called an i-zero set, and if there is a collection
(Aj)ier of i-zero sets such that A; O A; whenever ¢ < j in I, then it is assumed in
the next theorem 2.1 that () A; # 0.

iel
Theorem 2.1. Let (k;);c; be a given family of numbers in the open interval (0, 1). Let
T : X — X be a mapping such that d;(T?*(z),T(x)) < kid;(T(z),x),
Vo € X,Vi € I. Suppose further that each (X,d;) is complete, for every i € I.
Then there is a unique fixed point x* of T' in X. Moreover, if xo € X is fixed and
X1,%a,... are defined by xp,+1 = T(x,),Vn = 0,1,2,..., then d;(x,,x*) — 0 as
n — oo, foreachi € I.

Proof. Fix z9 € X, and define 1, x9,... in X by z,41 = T(z,),Vn = 0,1,2,....
Then, by theorem 1.1, for each ¢ € I, there is a point z; in X such that
di(zpn,x}f) — 0asn — oo and d;(T(z}),z}) = 0.

Write A; = {z € X : d;(x,z}) = 0}, an i-zero set, for every i € I. Fori < jin I,
ifz € Aj;, then

< di(z,x ) +d; (1' s Tn) + di(Tn, 13:)
< dj(w,2)) + dj (@], ) + di(wn, 27)

dj(x j,xn)+dz(xmwf);

and the right hand side tends to zero as n tends to infinity. Thus A; C A;,
whenever ¢ < j in I. So, by assumption, (| A; # (. Suppose z* € () A;.
icl iel
Since 0 < d;(z*,x,) < di(z*,zF) + di(af, z,) = di(z}, x,), then d;(z*,2,) — 0
as n — oo, for every i € I. Also, 0 < d;(T(z*),2*) < d;(T(x*),T(x})) +
di(T(xy),x7) +di(x],2*) < kydi(x*,2F) +0+0=0,Vi € I, imply that T'(z*) = z*.
Moreover, if y* = T'(y*) for some y* € X, then 0 < d;(z*,y*) = d;(T(z*), T (y*)) §
kid;(z*,y*),Vi € I, imply that 2* = y*. This proves the theorem. O

Note that the assumption made before the statement of the theorem 2.1 is not
necessary in the previous theorem, if X is a compact metric space.

Lemma 2.2. Suppose (X, d) is compact. Let T : X — X be a mapping such that
d;(T(z),T(y)) < di(z,y) whenever d;(z,y) # 0, withz,y € X andi € I. ThenT
has a unique fixed point z* in X. Moreover, if xo € X, and if xp41 = T(xy,), for
n=20,1,2,..., thend;(z,,2*) — 0 asn — oo, foreachi € I.
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Proof. Fix xp € X and define 1, 22,... in X by 2,41 = T(z,), forn =0,1,2,....
To each i € [ and to each = € X, let [z]; = {y € X : d;(z,y) = 0}. Then for given

z,y € X, either [z]; = [y]; or [z]; N [y]; = (., for any i € I. Define d;([x];, lyli) =
di(z,y),Yz,y € X and define X; = {[z]; ::rEX} foranyzeI Then(X“d)
is a compact metric space, for any i € I. Define T; : (X;,d;) — (Xl, d;) b

Ti([e;) = T(z),Ve € X, for any i € I. Then dy(T;([x ]i)7Tz’([y]i)) < di([x L,[y]i)
whenever d;([z];, [y];) # 0. Then, by theorem 1.2, for each i € I, there is a point
xf in X such that d;(T(z}),zF) = 0, [z}]; is the unique fixed point of T;, and
di(zn,xf) — 0 as n — oco. Consider a subnet of (z]);cs that converges to some

“in (X,d). Then di(T(2"),2") < di(T(a*), T(w}) + ds(T(a?),a7) + di(w},2") <
2d;(z*, x}) < 2d(z*,x}),Vi € I, imply that T'(z*) = «*. If y* = T(y*) for some
y* € X, then d;(a*,y*) = d;(T(2*),T(y*)) < di(z*,y*), whenever d;(z*,y*) # 0,
for any ¢ € I. This proves the uniqueness of the fixed point of 7. Moreover,
di(z*,x}) < di(T(x*), T(x})) + d;(T(x}), xF) < di(z*, z}) whenever d;(z*,z}) # 0.
This proves that d;(z*,z}) = 0,V¥i € I. So, for every i € I,d;(xn,2*) — 0 as
n — 00. This completes the proof. O

Example 2.3. Let X be the collection of all bounded continuous real valued
functions defined on the real line R. This is a complete metric space under
the metric d defined by d(f,g) = sup\f(a:) —g(2)|,¥Yf,g € X. To each i =

1,2,..., define B; = (700,71741-] [ 1+4,1— 2£]U[l+ &, 00), and define

di(f,9) =sup{|f(z) —g(z)| : v € B;},¥f,g € X. Then define T : X — X by

B @ for |x| > 1
T = {xf(x) for |z| < 1.

Note that d(f,g) = supd;(f,g),Vf,g € X, with I = {1,2,...}, which is a directed
iel

set under the usual ordering relation. It can be verified that X, d;, d, and I satisfy

1

the conditions of the theorem 2.1 with %k, = max {ﬁ, 11—
o

}. Here the zero
function is the unique fixed point.

This example 2.3 also reveals that the fixed point iteration may not converge
strongly with respect to d. But this is not the case when (X, d) is compact. Now
the proof of the theorem 2.2 is to be analyzed The uniqueness part of the proof
implies that the net ( ¥)ier converges to z*. If a subsequence (z,,)55_; of (,)52 4
converges to some z* in (X,d), then d(zm, z*) — 0 as m — oo, and hence
di(zm,2") — 0 as m — o0, Vi € I; whereas d;(zy,,2*) — 0 as m — o0, Vi € I.
Thus d;(z*,2*) = 0,Vi € I and hence d(x*, z*) = 0. Thus z* = z*. So, every
subsequence of (z,,)52; should converge to z* in the compact metric space (X, d).

Theorem 2.4. Under the assumptions of lemma 2.2, and for the sequence ()5 ¢
given in lemma 2.2, the following strong conclusion holds:

d(xp,z") — 0 asn — oo.
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ABSTRACT. Analogues to the procedure adopted by Scherzer et.al (1993) for choosing the
regularization parameter in Tikhonov regularization of nonlinear ill-posed equations of the
form F(x) = y, Tautenhahn (2002) considered an a posteriori parameter choice strategy
for Lavrentiev regularization in the case of monotone F', and derived order optimal error
estimates under Hélder type source conditions. In this paper, we derive order optimal error
estimates under a general source condition so that the results are applicable for both mildly
and exponentially ill-posed problems. Results in this paper generalize results of Tautenhahn
(2002) and also extend results of Nair and Tautenhahn (2004) to the nonlinear case.
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1. INTRODUCTION

In this paper we are interested in finding a stable approximate solution for an
ill-posed equation
F(z) =y, (1.1)
where F' : D(F) C X — X is a nonlinear operator and X is a Hilbert space.
We shall denote the inner product and the corresponding norm X by (.,.) and ||.||
respectively.
We assume that (1.1) has a solution, say zt and for § >0, y‘s € X is an available
noisy data with
ly —°ll < 6. (1.2)
We also assume that the operator F' possesses a Fréchet derivative in a neighbour-
hood of xT, i.e, there exists 7 > 0 such that the Fréchet derivative F’(z) exists for
every z € B, (z") :={u€ X : |ju—=zf|| <r}.
Since (1.1) is ill-posed, the solution ' need not depend continuously on the data.
So, in order to obtain stable approximate solutions, it is required to regularize (1.1).
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Tikhonov regularization is one of the widely used regularization methods which

has been extensively studied in the literature (cf. [2], [3], [6], [7], [9], [13]). In this
method, the regularized solution is obtained by minimizing the Tikhonov functional
Jas5(2) = ||F(x) = y°|* + alle — z|?, =€ D(F), (1.3)

for each o > 0, where # € D(F) is a known initial approximation of 1. As the
given operator is Fréchet differentiable, a minimum for the functional J, s in (1.3),
if exists, is a solution of the associated Euler -Lagrange equation

F'(z)*(F(z) —y°) + a(z — ) =0, (1.4)

where F’(x)* is the adjoint of operator F”(z), the Fréchet derivative of F at z.
Now, suppose that the given operator F' is monotone, i.e.,

(F(z2) — F(z1),22 —21) >0 V1,22 € D(F). (1.5)

Then to get a regularized solution for (1.1), one can use an equation simpler than
(1.4), namely,

F(z)+ oz —T) =1°. (1.6)
This method, in which the regularized solution is obtained by solving the equation
(1.6), is known as Lavrentiev regularization. The existence and uniqueness of the
solution of (1.6) can be asserted from the proof of Theorem 11.2 in [1] by making
use of the hemicontinuity and the monotonicity of F'. Note that the equation (1.6)
does not involve Fréchet derivatives of F' at any point. However, for deriving the
error estimates, we shall make use of an equivalent form of (1.6), namely,

sci =T+ (Aas+ OJ)_l[y5 — F(xg) + Ai(gca,(; —z)], (1.7)

where A, 5 := F'(z2).

After getting a regularized solution by solving (1.6) for each a > 0, the next
important aspect is to choose the regularization parameter o := «(d) such that
x‘sa — ' as § — 0. This choice may be a priori or a posteriori. Due to the practical
applicability, a posteriori parameter strategy gains importance over a priori one.
One such procedure is proposed by Scherzer et.al (cf. [9]) for Tikhonov regular-
ization. For Lavrentiev regularization (1.7), Tautenhahn (cf. [11]) considered an

analogous a posteriori strategy in which « is required to satisfy the equation

| Ras[F(22) — y°]|| = ¢f, (1.8)

[

where R, s = a(F’(2) + al)~! and ¢ > 0 is an appropriate constant, and derived
an order optimal error estimate under the assumption that the solution satisfies
a Holder type source condition. It is to be mentioned that Hoélder type source
conditions, though considered in the literature are suitable for mildly ill-posed
problems, they are not applicable for many of the severely ill-posed cases where a
logarithmic type source condition is sometimes more suitable (See [4], [5]).

In [8], Lavrentiev regularization for linear ill-posed problem is considered under
a general source condition and optimal error estimates are obtained under the
discrepancy principle of the form (1.8). Such general source conditions are useful
for mildly and severely ill-posed problems, in particular for both Hélder type and
logarithmic type source conditions. It is the purpose of this paper to extend the
above analysis to the case of nonlinear ill-posed problems so that the result can be
applied to a wider class of problems.

We note that for deriving the error estimates, Tautenhahn [1 1] used the assump-
tion that there exists a constant ky > 0 such that for every z € D(F') and v € X,
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there exists an element k(z, ', v) € X satisfying
(F'(@) - F'(a))o = Pz at,v), k@)l < kolvl. (1.9

However, for deriving an estimate for the error ||z, — zf|| , using the notation
M, = fol F'(x" + t(zo — 21))dt, the following relation has been used:

(Mo + D)7 F (@) = Ma)ul| < koll(Ma + 1)~ Ma]| |lull.

(cf. [11], step following (3.7) in the proof of Theorem 3.3). The above relation
does not seem to follow from the above assumption (1.9). What follows from the
assumption (1.9) is the relation

(Mo + 1)7HF' (") = Ma)ull < kol|(Ma + 1)7'F' ()] |ull.

It is also the purpose of this paper to fill the above apparent gap in the analysis
in [1 1] by using the following alternate assumption on the nonlinearity of F', which
has been used in [6], [7], [13] for Tikhonov regularization, so as to suit for analysis
under a general source condition as well.

Assumption 1.1. There exists a constant ky > 0 such that for every x,u € B, (CCT>
and v € X, there exists an element g(z,u,v) € X satisfying

(F'(z) = F'(w)v = F'(w)g(z,u,v), g, u, )|l < Kollv|l[lz — ul.

It is shown in [9] that some parameter identification problems and nonlinear
Hammerstein operator equation does satisfy Assumption 1.1.

2. ERROR ESTIMATE FOR LAVRENTIEV REGULARIZATION

Recall that, in Lavrentiev regularization, regularized solution x‘; is obtained by
solving the nonlinear equation (1.6). As we have already spelt out in the last section,
we shall assume that F is Fréchet differentiable in a neighbourhood B, (z), where
z! is a solution of (1.1), and F is also a monotone operator so that for every
x € B,(2"), F'(x) is a positive self adjoint operator and F’(z) + ol has continuous
inverse for every o > 0.

We derive bounds for the term ||z, — || under the following source condition:

Assumption 2.1. There exists a continuous, strictly monotonically increasing func-
tion ¢ : (0,a] — (0,00) witha > ||F'(x1)|| satisfying
i) li A) =0,
O lim o()
(ii) there exists c, > 0 such that

ap(N)
su
)\2% ()\ + a)

<cop(a) Yae (0,q],

(iii) there exist p > 0 and v € X with ||v|| < p such that
z—at = p(F' (z") ).

Assumption 2.1, known as a general source condition, is similar to the one
considered in [8] for linear case. It can be seen easily that it includes both the
well known source conditions namely, the Hélder type source condition, that is,
with p(A) = A, 0 < A < 1, and the logarithmic source condition, that is, with
@(A) = log(1/A)] 7", v > 0.
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2.1. General Error estimate. We find out error bound for ||, —z, | and ||z, —z1||
so that a bound for ||z%, — || is obtained by triangle inequality. First we quote a
result from [1 1] for the error bound for ||z}, — x|

Theorem 2.1. Let (1.5) hold and z., be the solution of the (1.6) with y in place of y‘;.
Then

M (|25 — zall < 6/a,
(i) [|zo — 2T < |7 — 21,
i) | F(ad) — F(za)|| < 6.

Remark 2.2. From the relation ||z}, — zf|| < ||, — 24| + ||#o — || and Theorem
2.1 we obtain that
0
5 _
lzg =o' < — + |z = 2]
Therefore, we see that equation (1.7) is meaningful if r in B, (z') satisfies the
relation

0
r>—+ ||z — 2.
a

Our next result deals with error bound for ||z, — x'||. We shall denote
A= F'(zh), Ay = F'(z4).
Theorem 2.2. Let the Assumption 1.1, 2.1 and (1.5) hold, and let ko||Z — z'|| < 2.
Then
2o = 2Tl < Gop(e)p, 2.1
where &, = ¢, (1+ kol|Z — () /(1 = ko|z — 27[|/2).
Proof. Denote A, := F'(z,) and A := F'(z"). From (1.6), we have
To =T+ (Aq +al) Hy — Fza) + Aa(2a — T)].
We observe that
o —x! = ZT—al +(As+al) y — Flzy) + Aa
= Z—a' +(Aa+al) Yy — F(za) + Aa(zq — 2" + 27 — 7))
= a(Aa+al) Nz —2") + (Aa + al) T [F(z') — F(za) + Aa(za — 27)]
= a(Ay +al) Nz —z") + (A +al) T F(2") — F(za) + Aa(z4 — 21)]
= a(A+al) Yz -2 +a((Aa +al)"t = (A4 ol) N (z — zT)
+(Ag +al) T F(z") = F(za) + Aa(za — 21)]
= o+ (Ag +al) HA = Ay)vg
+(Ag + al)F(z") = F(za) + Aa(za — 21)]

To — T))

(
(

where v, := a(A + al)~}(Z — 27). From Assumption 2.1, we have

[vall = la(A + o) p(A)]v]| < cppp(a). (2.2)
Thus,
20 — || < cpopp(a) + aa + ba, 2.3)
aa = [(Aq+al) A= Ay)va

bo = [[(Aa+al) ' [F(a?) = F(za) + Aa(za — 2]
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Now, let us find estimates for the quantities a, and b,. By Assumption 1.1, we
have (A — Ay)ve = Aug(zl, 74, v4), with
||g(3;‘T,a?a,va)H < kollza — QTTHC(/,/)QD(O[).
Thus,
o = |[(Aa + aI)il(A —Aa)vall < [[(Aa + QI)ilAag(xTvmaava)”
< kollzt — zallegpp(a).

For obtaining a bound for b, we first observe from fundamental theorem of calculus
and the Assumption 1.1 that

1
F(xT) — F(zq) + Ao(zo — zT) = /0 [F'(zq + t(xT —4)) — Aa](xJr — 14)dt

1
= Aa/ g2 + t(aiT — xa),xa,xT — x4)dt,
0
(2.4)

where
lg(za + t(IT - Za), ;z:a,xt —2a)|| < kollwa — er||2t-
Using (2.4), we get

1
k
be = ||(Aa + aI)flAa/ g(xa + 15(1’Jr - za),xa,ﬂ —xq)dt|| < ?OHxa — mT||2.
0

Hence, we get
kollza — |
lza — 2T < cpp(@)p + cokollza — allo(a)p + 5 .

Using ||z — 2| < ||z — 2t

, we get

kol 7 — 2T |||l — 27|
5 :

20 — 2T < cpop(a)p + cphol|T — ¥ [|o(e)p +

1+I€0H5€—$T||
_ 27 <

Hence,

O

Combining Theorem 2.1 and Theorem 2.2 we obtain a bound for ||z% — x| as in
the following theorem.

Theorem 2.3. Under the assumptions of Theorem 2.2,
)
ot = ol < e (24 po(@).
where ¢, = maz{é,, 1}.

2.2. A priori parameter choice. We note that
° (a) <= ’ P(p(a))
- = Q@ - = @
o py Py ¥ )

where ¢ : (0, 0(a)] — (0, ap(a)] is defined as
Y(A) =A™ (),

for A € (0,¢(a)]. Our next theorem gives error bound for ||z — x| under an
a-priori parameter choice.
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Theorem 2.4. Let the assumptions of Theorem 2.2 be satisfied. If the regularization
parameter is chosen as a = ¢~ =1 (§/p) with ¢ defined by (X\) := A\p~1()\) for
A € (0,¢(a)], then

2o — 2|l < éopv=1(8/p), (2.5)
where ¢, := max{¢y, 1}.

3. ERROR ESTIMATE UNDER AN A POSTERIORI CHOICE OF PARAMETER

Throughout this section we assume that the regularization parameter is chosen
according to the discrepancy principle (1.8). The following lemma, proved in [11]
ensures the existence of the regularization parameter o for which (1.8) holds.

Lemma 3.1 ([11], Proposition 4.1). Let the monotonicity property (1.5) be satisfied
and ||F(z) — y°|| > ¢6 with ¢ > 1. Then there exists an a > [y := (c — 1)§/||z — z'||
satisfying (1.8).

As in the last section, we use the notations A := F'(zf) and A, := F'(z,). We
shall also use the notations

Ry = a(Ay +al)™t, R} = a(AS +al)™t
For obtaining the main result of this section, we first prove some lemmas.

Lemma 3.2. Let the Assumption 1.1 and assumptions in Lemima 3.1 hold and o :=
a(9) is chosen according to (1.8). Then

Ja(A +an) ™ (Flea) - )] > £22 .1
where ky = koc||Z — zT||/(c — 1).
Proof. By (1.8), we have
(A2, + al) " (F(25) — y°)|| = 6.
Now consider
|ed — al|(A2 + al) " (F(za) = )l
= la(Aq + o) (F (@) = )l = la( A5 + o) "M (F(za) = y)l]
< a4 +al) T HE(w) —y° — (Fza) =)
< |F@) = Flza)l +lly* = yll-
Using (1.2) and Theorem 2.1 we get
|6 — al|(Ag + )" (F(za) — )|l < 26
which gives
(c—2)6 < [|a( A + al) " (F(za) = y)ll < (¢ +2)8. (3.2)
Now let
a = [la(A} +al) " (F(za) = )|
b= lla(A+al) " (F(za) — )]
Then

b+ (A% + D) = (A+al) ") (F(za) —v)||

b+ [I(A) + al) M (A= AD)a(A+ al) " (F(za) — y))||
b+ [|(A) + al) T AL g(al, 20, (A + o) (F(za) — )|
b+ kollzd, — a'[[[|a(A + oI) " (F(za) — y)||

(1+ k)b

(VAN VAN VANNR VAR VAN
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where ki = koc||Z — z||/(c — 1). Now (3.2) gives
(c=2)0 < (1+kp)b
which in turn implies
(c—2)8

a4 +an)™ (Flaa) ~ 9)] = 52

(3.3)

Lemma 3.3. Let assumptions of Theorem 2.2 and Lemma 3.1 hold. Then
0 a(A+al)~H(F(za) = )| < pop(a)p.
(i) o> 'Y= (Ed/p).
where i = ¢, (14 kol|Z — 27||/2) withé, as inTheorem2.2and § = (¢ — 2) /(1 + k1) p.

Proqf. By Assumption 1.1, we know that for every =, z € B,.(z') and u € X,

Floyu=F'(2)ut+ F'(z)g(x,z,u)], gz, z,u)| < kollullllz — 2|
Hence,
1
F(z,) — F(zh) = / Fl(zt + t(xy — 21))(xo — zT)dt
0
1
= Az, —2z') —|—/ Ag(a + t(xq — 21, 2", 24 — 2T)dt
0
1
= A ((xa —zh) —|—/ gzt +t(zg — 2,2, 24 — xT)> dt.
0
Hence,
la(A+al)™H(F(za) — F(z1))]
1
= Jla(A+al)™tA <(9:a —zh) +/ gzt +t(zg — 2,2, x4 — a:T)) dt||
0
1
< ala+anal (oo ol + [ lofa' + ttan — a1, ol 2o~ ')t
0
—_ xt2
< « (Hwa — 2t + W)
-
< allz, — a:T|| (1 4 W) .

Using Theorems 2.1 and 2.2, we have

z—af
-+ an) (o) - ) < ¢ (1+ 22220 agta,

where ¢, = ¢, (1 + ko||z — 2]])/(1 — ko||Z — 2T||/2). Thus,

la(A + )" (F(za) = F(zh))|| < pap(a)p, (3.4)
where ;1 = ¢, (1 + kol|Z — 27||/2). In view of the relation (3.1), we get
(c—2)6
<
Ty pap(a)p
which implies, using the definition of 1,
(c—2)8 &
Y(p(a)) = ap(a) > ———— = —.
(el @) (I +k)up — p
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Thus,
a>e Tl (E/p).
This completes the proof. O

Lemma 3.4. Let Assumption 1.1 be satisfied and ko||Z — z'|| < 1. Then for all

0< (67)) S [0
||Ra(F(xa) B y)H

e = 2ol < T gol17 ooy 69

Proof. From (1.6) we know that
(F(ra) —y) + (e —2) =0 (3.6)
(F(zay) —y) + a0(2a, — ) =0. (3.7)

Hence,
00(Ta — Tap) = (@ — @) (T — o) + 00(T — Toy) — (T — 24)-

Using (3.6) and (3.7), we get

o —

(F(wa) - y) + F((an) - F(!Ea).
Adding A, (x4 — Z4,) on both sides of the above equation, we get

(F(7a) = y) + (F(Tay) — F(za) + Aa(Ta — Tay))

ap(To — Toy) =

o — Qg
which implies
o — _ _
To—Tay = T(Aa—l-aof) YF(20)—y)+(Aatao]) " H(F(ay)—F(2a) A0 (Ta—Tay))-
We first observe from fundamental theorem of calculus and the Assumption 1.1
that

1
F(2ay) — F(a) + Aa(ta — Tay) = / [F/ (20 + (Tay — Ta)) — Al (Tas — za)dt

1
Aa / g(Ia + t(xao - 3304), Loy Ty — xa)
0
dt. (3.8)
Thus,

B (Au+ D) N (F(xa) = y)] + Cas

[0 = Zaoll < |

where
1
co = |[(Aa + aOI)_lAa/ 9( o + H(Tag — Ta), Ta, Tag — Ta)dt]).
0

Using the estimate (A, + agl) "t A, || < 1 and again Assumption 1.1, we have

1
Ca < / 19(Ta + tHTay — Ta); Tas Tay — Ta)||dE
0
1
< / kollZa, — oot dt
0
< kOHxao - xaHQ

2
Since ||z — zf|| < ||z — 2'|| and

|Zao = Zall < llzag — 2" + [l2" — zall < 2/|z - 27,
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we have
Ca < kol|Z = 2|[|Zay — 2al-
Thus,

a — Qo

0 — Tall < 19=22(Aq + aoD) " (F(2a) — 9)ll + kol — 220y — 2l

We observe that
a— o 1 -1
| (Ao +aol)” (F(za) =yl < [[(Aa+ o)™ (F(za) =y

1
= —lleo(da+aoD) Ry B (Flra) - )]

NIRRT}

< flao(Aa + a0l
Qg
Note that ()\ )
1y ag(A + «a
ao(Aa + aol) PRI < sup —A——.
[[evo( ol) | S S ST o)
But

ag(A+ ) ol + apo

< =1
aA+ag) ~ a(A+ apl)

Thus, we have

+kollz = 2|l zay — zal

HRa(F(xa) — y)H
- <
l|7a xocoH = o

so that using the assumption kq||Z — 27| < 1, we obtain

[Ra(F(za) =yl
ao(1 = kol|z — T[])

[Za = Tap | <

Next lemma gives a bound for ||R,(F(z4) — y)||.
Lemma 3.5. Let assumptions of Lemma 3.3 hold. Then
[Ra(F(za) = y)ll < B9,
where 3 = (¢ + 2)[1 + kol|lz — 2| /(c — 1)].
Proqf. Let a = |[Ro(F(7,) — )| and b = || RS (F(z4) — y)||. We note that
a < |Ro(F(za) =yl + I(Ra — R)[F(za) — 9]l
= b+ [[(Aa +al) (A — Aa)a(Ag + al) " (F(za) - F(ah)]
= b+ kol — zalll|R2(F(za) —y)Il.
Using |28 — 24| < §/a, we get
a < (14 Fkod/a)b
and using Lemma 3.1, we have
7 — ot
a< (1 + IM) b. (3.9
c—1
We observe that
b = |R(F(za) —y)l
= |Ra(F(za) —9° +y° =)l
IR (F(za) = 9°) |l + I1y° = yll-

IN



202 P. MAHALE AND M. THAMBAN NAIR/JNAO : VOL. 4, NO. 2, (2013), 193-204

From (1.2), (1.8), we get
IRY(F(za) = y)ll < (c+2)6. (3.10)
Using (3.9) and (3.10), we obtain

o= IRa(Flea) )] < (e 2) (14 =) 5

We now give our main result.

Theorem 3.1. Let assumptions of Lemma 3.3 hold. If, in addition, ko||Z — zT| <1,

then 5
22, — 2F|| < ke (np) 2 (3.11)

where
kp = (1= kollz —at|) ™" + &, +1/€)
andn = maz{3, £} with Cp. &, B, as in Theorem 2.2, Lemma 3.3 and 3.5 respectively.

Proof. Let ®(A\) := ¢~ 19~1()\) and ap = ®(36/p) with 3 = (c + 2)[1 + ko||Z —
2|/ (c = 1)].
First consider the case when a(d) < ag. We have
g = 2™l < llzg, = @all + lza — 2.

Using Theorem 2.1 and 2.2, we have

)
5 ~
laf, = 'l < 2 + (),

6
zd — 2| < -t éop(ao)p. (3.12)

Next assume that a(d) > «ap. In this case, using Lemma 3.4, Theorem 2.1 and 2.2
in
g, — 2 < ll2f, — wall + lra — 2o |l + 120y — 2",

we get

6 R, (F(xs) —
||$6a o .’L‘T” <24 [ Ra( (_ ) Ty)ll
o T L= kol — 2Tas
Since the error bound in (3.12) is smaller than the error bound in (3.13), the error
bound for the latter case will be the error bound for the |5 — |, for any o € (0, a].

Using Lemma 3.5, we get

+ Coo(ag)p. (8.13)

. 5 36
g T
o —x'| < —+
I = a (1= kollz — =)o
Using Lemma 3.3 in the first term of right hand side and using the value of «( in
the second and last term, we obtain

+ Cop(n)p-

) 36 N A1)
S _ gt < + + EL1p 1() : (3.14)
|2, — 2| o) =) <%> Cp o )r
But, since ¢! (X) = $9(A), we have ®(\) = o 19 1(A) = A/~ () so that

s iy o Y& p)p Y=(B8/p)p . (B
”xa € ”S 5 +(1_k0”j_xf”)+%¢ ! P P

o= (e e ) (7)
1< (g + g + &) v (3)2

Hence,
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where = max{f,£}. Thus,
_ 4
ot = 'l < ot (25

with k, := (1 — ko||Z — 2T||) 7! + &, + 1/¢. O
4. EXAMPLE
Here we give an example, taken from [10], of a nonlinear ill-posed operator

equation for the purpose of illustration of the Assumption 1.1 which is a modified
form of a condition considered by Tautenhan [11].
For z € L?(0,1), let

(F(2)](t) = /0 k(s )23 (s)ds, ¢ € (0,1),
where

k(t,5) = (1—-t)s, 0<s<t<1
A=)t 0<t<s<1.

Then for all z,y € L?(0,1) with x(t) > y(¢) for t € (0,1), we have

)~ F) e -0 = [ ([ ke -6 - oo

Thus the operator F' is monotone. The Fréchet derivative of F' is given by

1

[F'(z)v](t) = 3/0 k(t,s)z?(s)v(s)ds, x,v€ L*(0,1), te€ (0,1).

Now, let us restrict the domain of F' to
D(F):={zx € L*(0,1): 2 > c ae. }
for some constant ¢ > 0. Then for u € D(F) and v,w € L?(0, 1), we have

! 22(s) — (s
[(F'(z) — F'(u))v](t) = 3/0 k(t,s)uz(s)Wv(s)ds, t e (0,1).

Thus, for z,u € D(F) and v € L?(0, 1),
[F'(z) = F'(u)]v = F'(u)g(x,u, v),

where

9(x,u,v)(s) = ug—(s)ﬂ(s) = u2(s) v(s).
Observe that
1
lg(v, u,w)l2 < Sllz +ull2llz = ull2l|v]]2.

So Assumption 1.1 is satisfied if ky > 0 is taken such that

M <ky forall z,yc B.(z).
c
If we take 5
6 sin(7t) + sin” (wt)
£) = . te(0,1),
() s 0.1

then the exact solution is z'(t) = sin(rt), t € (0,1). If we use
3(tn? — 1272 + sin’(nt))

t) = si t
xo(t) = sin(wt) + i
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as the initial guess, then z¢ — & = p(F'(z1)) 1 with ¢(\) = A.
5. CONCLUDING REMARKS

Laverntiev regularization of nonlinear ill-posed operator equation F(z) = y is
considered when F' is monotone and Fréchet differentiable in the neighbourhood
of a solution z'. Order optimal error estimates are derived under a general source
condition by choosing the regularization parameter a priori and a posteriori man-
ners. The results of this paper generalize the results in [11], [12], fills an apparent
gap in the analysis in [1 1] by using an alternate assumption on the nonlinearity of
F, and extend the results in [3] to nonlinear case.
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ABSTRACT. In this paper, we prove the existence of solutions for nonlinear neutral impulsive
evolution integrodifferential equations of Sobolev type with time varying delays. The results
are obtained by using semigroup theory and the Monch'’s fixed point theorem. An application
of the same problem is discussed. An example is provided to illustrate the theory.
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1. INTRODUCTION

A large class of scientific and engineering problems is modelled by partial dif-
ferential equations, integral equations or coupled ordinary and partial differential
equations which can be described as differential equations in infinite dimensional
spaces using semigroups. In general functional differential equations or evolution
equations serve as an abstract formulations of many partial differential equations
which arise in problems connected with heat-flow in materials with memory, vis-
coelasticity and many other physical phenomena. Using the method of semigroups,
various solutions of nonlinear and semilinear evolution equations have been dis-
cussed by Pazy [27] and the nonlocal problem for the same equations has been
first studied by Byszewskii [1 1-13]. Because it is demonstrated that the nonlocal
problems have better effects in applications than the classical Cauchy problems.
Such problems with nonlocal conditions have been extensively studied in literature
[1, 5, 6, 31]. Balachandran et al. [8] studied the nonlocal Cauchy problem for de-
lay integrodifferential equations of Sobolev type in Banach spaces. Bahuguna and
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Shukla [9] established the approximation of solutions to nonlinear Sobolev type
evolution equations. Showalter [30] established the existence of solutions of semi-
linear evolution equations of Sobolev type in Banach spaces. This type of equations
arise in various applications such as in the flow of fluid through fissured rocks,
thermodynamics, and shear in second-order uids. For more details, we refer the
reader to [10, 21, 22].

A delay differential equation is a special type of functional differential equa-
tion. Delay differential equations are similar to ordinary differential equation, but
their evolution involves past values of the state variable. Time delay is inherently
the character of most dynamical systems to some extent. Particularly the delays
in many engineering systems such as power systems are often time-varying and
sometimes vary violently with time. Time delays are frequently encountered in var-
ious engineering systems such as aircraft, long transmission lines in pneumatic
models and chemical or process control systems. These delays may be the source
of instability and lead to serious deterioration in the performance of closed loop sys-
tems. Theory of neutral differential equations has been studied by several authors
in Banach spaces [15, , 18-20].

Consequently, it is natural to assume, in modeling these problems, that these
perturbations act instantaneously, that is in the form of impulses. The theory of
impulsive differential equations has become an active area of investigation due to
their applications in the field such as mechanics, electrical engineering, medicine
biology and so on. However, one may easily visualize that abrupt changes such as
shock, harvesting and disasters may occur in nature. These phenomena are short
time perturbations whose duration is negligible in comparison with the duration
of the whole evolution process. Consequently, it is natural to assume, in modeling
these problems, that these perturbations act instantaneously, that is in the form of
impulses. The theory of impulsive differential equation [23, 26, 29] is much richer
than the corresponding theory of differential equations without impulsive effects.
The impulsive condition

Au(ty) =ult]) —u(t;) = Lu(t))), i=1, 2,...,m,

is a combination of traditional initial value problems and short-term perturbations
whose duration is negligible in comparison with the duration of the process. Lin
and Liu [24] discussed the iterative methods for the solution of impulsive functional
differential systems.

Measures of noncompactness are a very useful tool in many branches of math-
ematics. They are used in the fixed point theory, linear operators theory, theory of
differential and integral equations and others [3]. There are two measures which
are the most important ones. The Kuratowski measure of noncompactness o(X)
of a bounded set X in a metric space is defined as infimum of numbers r > 0 such
that X can be covered with a finite number of sets of diameter smaller than r. The
Hausdorff measure of noncompactness x(X) defined as infimum of numbers r > 0
such that X can be covered with a finite number of balls of radii smaller than 7.
There exist many formula on X(X ) in various spaces [3, 4]. The notion of a mea-
sure of weak compactness was introduced by De Blasi [14] and was subsequently
used in numerous branches of functional analysis and the theory of differential and
integral equations. Several authors have studied the measures of noncompactness
in Banach spaces [2, 4].

Motivated by the above literature, the goal of this paper is to use the fixed point
theorem to obtain the existence of mild solution of sobolev type nonlinear neutral
impulsive integrodifferential evolution equations with time varying delays.
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2. PRELIMINARIES

In this section, we recall some definitions, notations and results that we need in
the sequel. Throughout this paper, (X, || - ||) is a Banach space and A(t) generates
the evolution operator in X. Also A(t), ¢ € I is closed linear operator defined on a
common domain D := D(A(t)), which is dense in X.

The purpose of this paper is to prove the existence of mild solutions for a nonlin-
ear impulsive neutral delay integrodifferential equation of Sobolev type with nonlo-
cal conditions of the form
L Ba(t) + elt,x(o1 (1)))] + A(B)a(t)

dt
t

= f(t,z(o2(t))) + /k(t,s)h(s,x(ag(s)))ds, tel, t#1tg, (2.1)

0
z(0) +g(z) = wo, 2.2)
Ax(ty) = Ix(xg,), k=1,2,....m (2.3)

where A(t), B are two closed operators such that —A(t) B! generates the strongly
continuous semigroup of bounded linear operators U(¢, s) in a Banach space X
and I = [0,a]. The nonlinear operators f : [0,a] x X — X,k : [0,a] X [0,a] — R,
h:0,a] x X — X, e:[0,a] x X — X, g:PC([0,a],X) — D(B) and the delay
o;(t) < t,i=1,2,3 are given appropriate functions; z(t;) and z(t, ) represent the
right and left limits of z(t) at t = ¢, for 0 = to < t1... < t < tp41 = a.

Let (X, ].||) be a real Banach space. {A(t) : t € R} is a family of closed linear
operators defined on a common domain D which is dense in X and we assume
that the linear non-autonomous system

u'(t) = A(t)u(t), s<t<a,
u(s) = zelkX, 2.4
has associated evolution family of operators {U(t,s) : 0 < s <t < a}. In the next

definition, £(X) is a space of bounded linear operator from X into X endowed with
the uniform convergence topology.

Definition 2.1. A family of operators {U(t,s) : 0 < s <t < a} C L(X) is called a
evolution family of operators for (2.4), if the following properties hold:
D U(t,s)U(s,7)=U(t,7)and U(t,t)x = z, forevery s <7 < tand allz € X;
(ii) For each = € X, the functions for (t,s) — U(¢, s)z is continuous and
U(t,s) € L(X) for every t > s and
(iii) For 0 < s <t < a, the function t — U (¢, s), for (s,t] € L(X), is differen-
tiable with 2U(t,s) = A()U(t, s).
We denote by PC([0,a], X) the space of X— valued continuous functions on
[0, a] with the norm ||z| = sup{||z(¢)||,t € [0,a]} and by £'(]0,a], X) the space of
X —valued Bochner integrable functions on [0, a] with the norm

[ £1lce :/O £ ()| dt.

Let us recall the following definition.

Definition 2.2. A continuous solution z(t) of the integral equation

z(t) = BT'U(t,0)Blzg — g(x)] + B7'U(t,0)e(0,2(0))

—B_le(t,x(al(t))—i—/o Ul(t,s)A(s)B™Ye(s, 2(01(s))ds



208 B.RADHAKRISHNAN ET AL./JNAO : VOL. 4, NO. 2, (2013), 205-218

+A U(t,s)B~" [f(sw(az(S))H Osk(s,T)h(T,x(a:s(T)))dT ds
+ Y BTU(t te) Iea(ty) (2.5)

0<t; <t

is said to be a mild solution of problem (2.1) — (2.3) on [0, a].

To prove our main theorem we assume certain conditions on the operators A(t)
and B. Let X and Y be Banach spaces with norm | - | and || - || respectively. The
operators A(t) : D(A(t)) C X — Y and B : D(B) C X — Y satisfy the following
hypothesis:

(A1) A(t) and B are closed linear operators;

(A2) D(B) C D(A(t)) and B is bijective;

(A3) B~!:Y — D(B) is continuous.

The hypothesis (A1) — (A3) and the closed graph theorem imply the boundedness
of the linear operator A(t)B~!: X — X and —A(t)B~! generates a uniformly con-
tinuous evolution operators U(t, s),t > 0, of bounded linear operators on Banach
space X.

Next, we introduce the Hausdorf’s measure of noncompactness ¢ (-) defined on
each bounded subset E of Banach space Y by

Y(B) = inf{e > 0; B has a finite e — net in Y}.

Lemma 2.3. [3] Let Y be a real Banach space and C, E C Y be bounded, with the
JSollowing properties:
() C is pre-compact if and only if y (B) = 0.
(ii) Yy (C) = ¢y (C) = ¥y (conC), where C and conC mean the closure and
convex hull of C' respectively.
(iii) Yy (C) < ¢y (FE), whereC C E.
(iv) Yy (C+ E) <¢y(C)+ Yy (E), whereC+E={x+y: z€C, yc E}.
W) Yy (CUE) < max{yy(C), ¢y (E)}.
W) Yy (AC) < [A[Yy (C), for any A € R.
(vii) Ifthe map F : D(F) CY — Z is Lipschitz continuous with constant r,then
Yz (FB) < ripy(B), for any bounded subset B C D(F), where Z be a
Banach space.

Before we prove the existence results, we need the following Lemmas.

Lemma 2.4. [3] If W C PC([0,a], X) is bounded, then {(W(t)) < 1).(W) for all
t € [0,a], where W(t) = {u(t);u € W} C X. Furthermore if W is equicontinuous on
[0, a], then (W (t)) is continuous on [0, a] and ¥.(W) = sup{)(W(t)), t € [0,a]}.

Lemma 2.5. [/7, 25] If {u,}2>, C £([0,a],X) is uniformly integrable, then the
Junction ({un(t)}52) is measurable and

w{(/ot “"(S)ds>i1} < Q/Otw({un(S)}Z"—l)ds- 2.6)

The following fixed point theorem, a nonlinear alternative of Monch type, plays a key
role in our existence of mild solutions for nonlocal Cauchy problem (2.1) — (2.3).

Theorem 2.6. LetY be a Banach space, U an open subset of Y and 0 € U. Suppose
that F' : U — Y is a continuous map which satisfies Monch’s condition (that is, if
D C U is countable and D C ¢o(0 U F'(D)), then D is compact) and assume that

x # AF(x), for € 0U and A€ (0,1) 2.7)
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holds. Then F has a fixed point in U.

3. MAIN RESULTS

In this section, we study the existence of mild solutions of neutral impulsive
evolution integrodifferential equations of Sobolev type.
To prove our existence results, we assume the following hypotheses:

(M1) A(t) generates a family of evolution operator U(%,s), when ¢t > s > 0, of
Cp— semigroups on X and there exists a constant M > 0 such that

U, s)]| <M, for 0<s<t<a.

(M2) () The nonlinear functione : [0,a] x X — X, fora.et € [0, a], the function
e(-, ) is continuous and for all z € X, the function e(-,z) : [0,a] — X

is measurable, for all z € X.
(i) There exist functions ¢g, 1,02 € L£([0,a],RT) and nondecreasing
continuous functions Q,, Q4. : RT — R* such that for every = € X,

we have
le(t,z)ll < ¢1(t) Qel|z]], ae.t €10,a]
[A@e(t,2)| < d2(t) Qacllz||, a-e. t €[0,q]
le(0,2)] < ¢o, ae.t€]0,al

(ili) There exist functions 7o, Ve, 74 € £([0,a], RT) such that for every
bounded D C X, we have

Y(e(t,D)) < 7(t)v(D), a.e.te€]0,al
Y(A(t)e(t,D)) < yac(t)¥(D), ae.te[0,d
¥(e(0,D)) <
(M3) (i) The nonlinear function f : [0,a]xX — X, fora.et € [0, a], the function
f(-, ) is continuous and for all € X, the function f(-,z) : [0,a] — X
is measurable for all x € X.

(i) There exists a function, ¢3 € £1(]0,a],R") and a nondecreasing con-
tinuous function Q2 : R* — R* such that for every z € X, we have

[t @)l < o3(t)Q [zl a.et € 0,a].

Y, a.e.t € [0,a].

(i) There exists a function, v € £1([0,a], RT) such that for every bounded
D C X, we have

"/}(f(tvD» < 'Yf(t)w(D)’ a.et e [O,G].

(M4) () The nonlinear function h : [0,a] x X — X, fora.et € [0, a], the function
h(-, ) is continuous and for all z € X, the function f(-,z) : [0,a] — X
is strongly measurable, for all z € X.
(i) There exists a function, ¢4 € £1([0,a], R") and a nondecreasing con-
tinuous function €2, : Rt — R* such that for every z € X, we have

[h(t, )| < Ga(t)m]|z[|, a-et € [0,a].

(ili) There exists a function, 73, € £1([0,a], R") such that for every bounded
D C X, we have

P(h(t, D)) < m(H)P(D), aete0,a].
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(M5) The function % : [0,a] x [0,a] — R is measurable function such that there
exist a constant K such that

lk(¢, 8)|| < K, for s,t € 1.

(M6) () Ir : X — X is continuous. There exists a nondecreasing continuous
function 27 : RT — R™ such that for every x € X, we have

k(@ (tp))]| < Qullzl, wherek=1,2,3,...,m

(ii) There exists a function, v; € El([O, a], R"') such that, for every bounded
D C X, we have

(M7) The function g : PC([0,a], X) — D(B) is continuous compact map such
that ||g(z)|| < c||z||+d, for all z € PC([0, a], X), for some positive constants
c and d.

Now, we give the existence results for (2.1) — (2.3).
Theorem 3.1. Assume that the conditions (M1) — (M7) are satisfied. Then, for

every xo € D(B) the impulsive nonlocal problem (2.1) — (2.3) has at least one mild
solution [0, a] provided that there exists a constant N' > 0 with

(1 —aBMc)N

BM(d-+ o)+ a1 N +aM o+ 622ac(N) + a8 (N + Kaldn (V) + 4 (W]
(3.1)
and that
20{[lvell + M{lvoll + lIvaell + [lvell + Kllvall + llvell}] < 1. (3.2)
Proof. We consider the operator F : PC([0, a], X) — PC([0,a], X ) defined by
(Fz)(t) = (Frz)(t) + (Faz)(2) (3.3)
with
(Fiz)(t) = B 'U(t,0)Blzo — g(x)] (3.4)
(Fox)(t) = BT'U(t0)e(0,2(0)) — B~ e(t, z(01(1))

I /Ot U(t,s)A(s) B~ te(s, x(01(s))ds

+/0U(t,s)B*1 {f(s,:c(ag(s)))Jr/o k(s, T)h(T,z(0o3(7)))dT| ds

+ > BTt te)[ea(ty), forallt € [0,a]. (3.5)

o<t; <t

It is easy to see that the fixed point of F is the mild solutions of impulsive nonlocal
problem (2.1) —(2.3). Subsequently, we will prove that F has a fixed point by using
Theorem 2.6.

First, we claim that the operator F is continuous on PC([0,a], X). For this
purpose, we assume that z,, — z in PC([0, a], X). Then by (M2 — (ii)) we get that

e(t,xn(01(t))) — e(t,z(01(t))), a.e.t€[0,q]
A(s)e(s, zn(01(8))) — A(s)e (s z(01(s))), a.e. s€[0,al.
By the same reason (M3 — (i1)) and (M4 — (ii)) we get
f(s,2n(0a(s))) — (va( 2(s))), a.e.s€0,d]
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h(r, 2, (02(7))) = h(7,2(02(7))), a.e. T €[0,a].
Since (M 4 — (ii)), (M5) hold, by the dominated convergence theorem, for every
s € [0, a] we have

/ k(s,7)h(7,x,(03(7)))dT — /08 k(s, T)h(T,2(03(7)))dr, (n — +00).
Thus
|Fan — Fz|| < aBM|g(zn) — g(@)[| + alle(t, zn(01(t))) — e(t, z(o1(1)))||

Y / IA(s)e(s, 2 (01(5))) — Als)e(s, (o1 (5))l|ds
taM / (5 2a(02())) — F(5,2(02(s))) | ds

+05M/0/0 lk(s, T) (T, (03(7)))dT — k(s,7)h(T, z(03(T)))dT||ds

+aM > L (te) — Iex(ty) |
0<t; <t
— 0 as n — o0. (3.6)

That is F is continuous.

Next, we claim that the Monch’s condition holds.
Suppose that D C B, is countable and D C ¢o(0U F (D)), we show that ¢(D) = 0,
where B, is the open ball of the radius r centered at the zero in PC([0, a], X).
Without loss of generality, we may suppose that D = {z,,};'>. By using the con-
dition (M1) — (MT), we can easily verify that {Fz,}, > is equicontinuous. So,
D C (0 U F(D)) is also equicontinuous.

Now, from the Lemma 2.3, 2.4, 2.5 and the continuity of B~1U(¢,0)B, it follows
that

V({Fea}n2y) < t:}(l)p]tﬁ({B tU(t,0)Bg(xn)}527) + ¢({B7U(t, 0)e(0, 2(0))})

1 ({B 7 elt, a1 (1)) zﬁﬁ)

+o({ ] Ut $)A(s) B e(s, (o1 ()ds} S )
{

(i,
woltf U(t,s>B*1f<s7xnwz(s)))ds}:zi)
+1/)({/ / (t,s) B~ k(s, 7)h(T, 2, (03(T)))drds Ii'j)
(X Bt han ()}
0<t; <t

< 20Myo + 20 ()Y ({@a (o1 () }129)

+20M / e ()0 ({01 ()15 ds
201 [ 350 ({aa o2 ()) ) ds

+2aMK / / (8 ({am (05(7)) Y222 )drds
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+2a M9 ({wn (b))
< 20 el + Mol + Ivacl+ sl +Klivall+ 1771} o ({2 h25).
Thus, we get that
$(D) < W(e@(0UF(D)))
— W(F (D))
27l + M{lholl + Ivacll + sl + Kyl + 21} (D)

which implies that ¢(D) = 0, since the condition (3.2) holds.
Now let A € (0,1) and z = AF(x). Then, for ¢ € [0, a]

x(t) = AB 'U(t,0)BE[xo — g(x)] + AB~*U(t,0)e(0,2(0))

IN

—AB 7 te(t,x(o1(t)) + )\/0 Ul(t,s)A(s)B e(s, z(01(s))ds

—|—)\/0 Ul(t,s)B™* |:f(57$(0'2(8))+/05 k(s,7)h(7,z(o3(7)))dr | ds

+A Y BTU te) L (t)

o<t <t

and one has

le@l < aBM([lzoll + cllz]| + d) + aM¢o + g (t)Qe]|2]

oM / 62(5) Qe 2| ds + a M / 63(5)0 |l ds
0 0

—l—on/ Kpy(s)nllz||ds + aMQy||x]|
0

< afM([lzoll + cllz]| + d) + allé [ o1 Qe ||

+aM{HfboH+||¢2||519Ae||$\|+||¢3Hz:19f||$|\+K||¢4Hz:19h||$|\+QI||$H :
Consequently,

(1 - aBMOa] |
afM(d + |[zol]) + ad1Qellzl| + aM[¢o + ¢2Qacllz]l + dsQs [zl + Kpalnllz|| + Q]
Then by (3.1) there exists A such that ||z|| # N. Set
U={zePC(0,a], X) : ||lz|| < N}

From the choice of U there is no « € U such that = \F(x), for some X € (0, 1).

Thus we get a fixed point of F in U/ due to Theorem 2.6, which is a mild solution to
(2.1) — (2.3). The proof is completed. O

Now, we will give the existence for (2.1) — (2.3) when the nonlocal item ¢ has no
compactness. Assume the following holds:
(M8) The function g : PC([0,a], X) — D(B) is Lipschitz continuous with con-
stant L.

Theorem 3.2. Assume that the conditions (M1) — (M6) and (M8) are satisfied.

Then for every xy € D(B)the impulsive nonlocal problem (2.1) — (2.3) has at least

one mild solution [0, a] provided that there exists a constant N' > 0 with
(1—-aBML)N

aBM([lg(0) [+ [lzol)) +cp1Qe(N) +aM[do+ P22 (N) + 32 (N) + K a0 (N) + Q1 (V)]

>1

(8.7
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and that
aBML+ 20|l + Mlboll + lacl + sl + Kllvall + i} < 1. 3.8)

Proof. On account of Theorem 3.1, we can prove that operator F defined by (3.3)
is continuous on PC([0, a, X).

We prove that F satisfies the Monch’s condition holds.

For this purpose, Let D C B, is countable and D C ¢o(0 U F (D)), we show that
¥ (D) = 0. Without loss of generality, we may suppose that D = {z,,},/>}. By using
the condition (A1) — (A3), we can easily verify that {F»2,,} /> is equicontinuous.
Moreover, F1 : D — PC([0,a], X) is Lipschitz continuous with constant oML
due to the condition (M8). In fact, for z,y € D, we have

IRz — Ruy|| sup [|[B'U(t,0)Bg(x) — B~'U(t,0)g(y)|
t€(0,a]
< afMlg(z) — gyl
< afML|jz —yll.

So, from (M2 — (iii)), (M3 — (ii1)), (M4 — (ii3)), (M8) and Lemma 2.3, 2.4, 2.5 it
follows that

P({Fra 1) < v Fen i) + v({Fora i)

v({Frn}i2])
< aBMLY({zn},2 1)+teshl)p]w({BflU(tO)e(O,x(O))})

0 ({B7elt.zu(01(1)) :3'1)
#o(1 [ U946 B elosalon (15} 1)

+ ({/ U, s

+¢({/ / (t,8) B~ k(s, T)h(, n (03(7) des}:Z)
F({ X0 BT ) L ()5

B f(s, xn<og<s>>>ds}:i°1)

0<t; <t
< afMLY({zn} )
+2a [II%II + M{[voll + llvaell + [lvell + Kyl + IIWII}M({%}KQ)
<

{aBM L+ 2001yl M (ol Iacll + s+ K T+l s (G250,
Thus, we get that
YD) < (eo(0U F(D)))
Y(F(D))
< o BML + 2l + Mol + el + Il + Kl + )] (D)

which implies that (D) = 0, since the condition (3.8) holds.

Now with analogous arguments as in the proof of theorem 3.1, we can get an
open ball U by the condition of (3.7), and there is no « € 9U such that x = \F(x)

for some \ € (0,1). Thus we get a fixed point of F in I/ due to Theorem 2.3, which
is a mild solution to (2.1) — (2.3). The proof is completed. O
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4. APPLICATION

The notion of controllability is of great importance in mathematical control the-
ory. Many fundamental problems of control theory such as pole-assignment, stabi-
lizability and optimal control may be solved under the assumption that the system
is controllable. It means that it is possible to steer any initial state of the system
to any final state in some finite time using an admissible control. During the last
few decades, several authors have discussed the existence, uniqueness, and as-
ymptotic behavior of the solution of these systems. Apart from these, the study of
controllability and observability properties of a system in control theory is certainly,
at present, one of the most active interdisciplinary areas of research. Control the-
ory arises in most modern applications. On the other hand, control theory has
remained a discipline where many mathematical ideas and methods have fused to
produce a new body of important mathematics. In control theory, one of the most
important qualitative aspects of a dynamical system is controllability. As far as
the controllability problems associated with finite-dimensional systems modelled
by ODEs are concerned, this theory has been extensively studied during the last
decades. In the finite-dimensional context, a system is controllable if and only if
the algebraic Kalman rank condition is satisfied. According to this property, when
a system is controllable for some time, it is controllable for all the time. But this is
no longer true in the context of infinite-dimensional systems modelled by PDEs.

As an application of Theorem 3.1 we shall consider the system (2.1) — (2.3) with
a control parameter such as

L 1Balt) + elt, alor(1))] + A1) (1)
t

= f(t,x(o2(t))) + C’u(t)+/k(t, s)h(s,z(os(s)))ds, t #tg, (4.1)

0
z(0) +g(z) = o 4.2)
Ax(ty) = I(x,), k=1,2,...,m (4.3)
where A, B, f,g,e, h and I} are as before and C is a bounded linear operator from

a Banach space U into X and u € £%([0,a], U). The mild solution of (4.1) — (4.3) is
given by

z(t) = BT'U(t,0)Blzg — g(z)] + B~'U(t,0)e(0,2(0))
—B_le(t,x(ol(t))—F/O Ul(t,s)A(s)B te(s, z(01(s))ds

S

+/OU(t, s)B*l |:f(871'(0'2(8))) + Cu(s) —|—/ k(s,7)h(7,z(0os(7)))dr | ds

0
+ Z B_lU(t,tk)Ikx(tk). (4.4)
0<t;<t
Definition 5.1 ([7, 28]) System (4.1) — (4.3) is said to be controllable on the interval

[0, a], if for every xg, x1 € X, there exists a control u € £2(I,U) such that the mild
solution u(-) of (4.1) — (4.3) satisfies z(b) = z;.

To study the controllability result we need the following additional condition:
(M8) The linear operator W : £?(I,U) — X, defined by

Wu:/ B~ 'U(a, s)Cu(s)ds
Jo
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induces an inverse operator W ! defined an £?(I,V)/kerW and there exists a
positive constant M; > 0 such that ||[CW || < M;.

Theorem 4.1. Ifthe assumptions (M1)—(M8) are satisfied, then the system (4.1) —
(4.3) is controllable on I.

Proof. Using the assumption (M 8), for an arbitrary function u(-), define the control

ut) = W [:1:1 — B7U(t,0)Blzo — g(x)] + B~ U(t, 0)e(0, 2(0))
—B ™ e(t, x(o1(t /U t,s) Ye(s, (0o (s))ds

t

—i—/U(t,s)B—l |:f(8,],‘(0'2( ))+Cu(s /k s, T)h(1,2(03(7)))dT| ds

0
+ > BUW ) Lt (),
0<t; <t
We shall show that when using this control, the operator H : Z — Z defined by
(Hu)(t)
= B7'U(t,0)Blxo — g(x)] + B~U(t,0)e(0, 2(0))

—B7te(t, z(01(t)) +/ Ul(t,s)A(s)B™'e(s, z(o1(s))ds
0
—|—/0 Ul(t,s)B™* {f(s,x(ag(s))) —1—/0 k(S,T)h(T,fE(O'g(T)))dT:| ds
+ /tU(t, s)B~lcw1 [zl — B7'U(t,0)Blzo — g(z)] + B~1U(t,0)e(0, 2(0))
0

—B 7 te(t, x(oq (1)) + /Oa Ul(t,s)A(s)B™'e(s, x(01(s))ds

+/0 U(t7s)B_1 {f(s,:v(ag(s)))—I—Cu(s)—i—/0 k(S,T)h(T,.’IJ(O’g(T)))dT:| ds
+ 3 B—lU(t,tk)zkx(tk)} 0+ 3 BTUS( — ti) Ia(ty)

0<t;<t 0<t; <t

has a fixed point. This fixed point is, then a solution of (4.1) — (4.3). Clearly,
(Hu)(a) = x(a) = x1, which means that the control u steers the system (4.1) — (4.3)
from the initial state zy to the final state x; at time a, provided we can obtain a

fixed point of the nonlinear operator H. The remaining part of the proof is similar
to Theorem 3.1 and hence, it is omitted. O

5. EXAMPLE

Consider the partial integrodifferential equation of neutral type
t

gt [ (t,x) — zza(t, ) +/7b(s —t)b1(s, z(sin s, x))ds}
= _a(t,x)%z(t,x) + ba(t, z(sint, x))

sin z(t, x) t (i
k(t z(sms,m)d
T J, KO >

0<a<m tel 5.1)
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2(t,0) = z(t,m)=0, t>0 (5.2)

z(0,2) + Zeid)ti(s,x) = z(z)ePC, 0<z<m (5.3)
i=1

Azlims, = Ii(2(2)) = (v(z(z)+t)"Y 2€X,1<i<m, (5.4)

where a(t7 :r) is continuouson 0 < y < 7, 0 < ¢ < a and the constant ¢;, 7y; are small
and b;(t, s) is continuous such that ||k(t, s)|| < Kp. Let us take X = U = L?[0, ]
endowed with the usual norm | - |2. Put z(t) = z(t, z) is continuous norm || - ||z,
and let

e(t,v)(x) /OTr b1(s — t)(s, x)ds;

ft, ) (@) = balt, P(sint, z));
_ SiIl’(/)(t, .13) ! —(sin s,z .

L) (z) = (ulv()|+t)~
m

9W)(x) = Y eidu(s,2).
i=1

Define the operator A: D(A) C X — X and B: D(B) C X — X by
Az = —24p, Bz=2z— 24,
where each domain D(A) and D(B) is given by
{z € X : z, 2, are absolutely continuous, z,, € X, z(0) = z(w) = 0}.

Then A and B can be written, respectively, as

Az = Zn2<z,zn>zn, z € D(A)
n=1

Bz = Z(l +n2)(z, 2n) 2n, 2z € D(B),
n=1
where z,(x) = /2/7sin(nz), n = 1,2,..., is the orthogonal set of vectors of A.
Furthermore for 2 € X, we have

- — 1
Bl — Zl+n2<z,zn)zn;

n=1

It is easy to see that AB -1 generates a strongly continuous semigroup S(t) on
Y and S(t) is compact such that |S(t)] < e~! for each ¢t > 0. Now we define
the operator A(t) : D(A) C X — X by A(t)z = a(t,z)Az(z). By assuming that
x — a(t, z) is continuous in ¢ and there exist p > 0 such that a(¢,z) < —p for all
t eI, x €[0,n], it follows that the system

2(t) = A(t)z(t), t>s,
z2(s) = xzeX,
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generates an evolution system U (¢, s) as U(¢,s)z = T(t — s) exp(f: a(r,z)dr)z, for
z€ X and ||U(t, )| < e (HP)E=9) for every t > s.

With this choice of A(t), e, f, h, g and I;, we see that (5.1) — (5.4) can be written
in the abstract formulation of (2.1) — (2.3). So all the conditions of the Theorem 3.1
are satisfied. Hence the equation (5.1) — (5.4) has a mild solution.
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ABSTRACT. The purpose of this research article is to show that recent fixed point theorems
obtained in metric and cone metric spaces for T-contractive mappings and TW-contractions
are equivalent to previously existing theorems in the literature; hence are redundant. We
also show that Proposition 2.5 of [4] is invalid
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1. INTRODUCTION

In 2007 Huang and Zhang [10] introduced the notion of cone metric spaces,
replacing the set R of real numbers by an ordered real Banach space E as the
codomain of a metric and they defined several notions related to sequences in
cone metric spaces and proved their properties. They also generalized the famous
Banach contraction principle and Kannan’s fixed point theorem to such spaces.
Subsequently, many authors studied fixed point theory of various kinds of self
mappings defined on cone metric spaces.

Many authors [17-24] have noticed that fixed point results in cone metric spaces
can be obtained from the existing results in the usual metric space setting. For
instance Du [17] obtained the equivalence between three fixed point theorems and
their metric space versions. 1.D. Arandelovic and D.J keckic [24] also proved that
a large number of generalizations of fixed point results to topological vector space
valued cone metric spaces (and hence to cone metric spaces) are not real gener-
alizations but a complicated way to formulate a result that is a special case of an
old one. But none of these authors proved that all fixed point results that are
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provable in cone metric spaces are reducible to (or obtainable from) corresponding
fixed point results in metric spaces.

In [5] Berinde introduced the notion of weak contraction which he renamed later
as almost contraction in [6] and proved that such mappings have a fixed point.
But the fixed point may not be unique. The class of almost contractions includes
Kannan mappings, Chaterjea mappings, Zamfirescu mappings and some quasi-
contractions as special cases.

In [4], A. Beiranvand, S. Moradi, M.Omid and H. Pazadeh introduced the notion
of T-Banach contraction and extended the Banach contraction principle [3] to such
contraction types. In the same paper, they introduced the notion of T-contractive
mapping and extended one of Edelstein fixed point theorems ([8], Remark 3.1) to T-
contractive maps. In [12], S.Moradi introduced T-Kannan mappings and extended
Kannan'’s fixed point theorem [11] to such maps. All these extensions were done
in the setting of metric spaces.

In [13-15], R. Morales and E. Rojas studied T-contractive mappings, T-Kannan
contractions, T-Chaterjea contractions, T-Zamfirescu contractions and T-weak (al-
most) contractions in cone metric spaces.

In [9], Haghi et al showed that some recent fixed point theorems which are sup-
posed to be generalizations of previously existing theorems are not real generaliza-
tions. Also, Aydi et al [2] showed that the fixed point theorem for TB-contractions
which was obtained by Beiranvand et al [4] is equivalent to the Banach contraction
principle.

In this paper we show that the fixed point theorem recently obtained for T-
contractive mappings in metric spaces ([4], Theorem 2.9) is equivalent to one of
Edelstein’s fixed point theorems ([8], Remark 3.1). Secondly, we show that the
fixed point theorem for T-weak contractions in cone metric spaces ([15], Theorem
3.4) is equivalent to the cone metric space version of Berinde’s fixed point theorem
for almost contractions ([1], Theorem 2.1 and [6], Theorem 1). As a corollary of the
later, we show that the fixed point theorems obtained in [13-15] for T-Kannan, T-
Chaterjea and T-Zamfirescu mappings are not real generalizations. We also provide
a counter example to disprove Proposition 2.5 of [4].

2. PRELIMINARIES AND NOTATIONS

Definition 2.1. ([10]) Let E be a real Banach space and P C F. The subset P of
F is called a cone if:

(i) P is closed, nonempty and nontrivial (i.e., P # {0});

(ii) ax + by € P for all z,y € P and nonnegative real numbers a and b;

(iii) P (-P) = {0}

A cone P of a real Banach space E induces a partial ordering on E as follows.
Define z < y ifand only if y —x € P for every z,y € E. Then = is a partial ordering
on E.

Notation: For x, y € E, we write x < y if x < y and = # y. Likewise, we write
r L yify —x € intP, where int P denotes the interior of P.

Definition 2.2. ([10]): Let E be a real Banach space and P C E be a cone. The cone
P is called normal if there is a number K > 1 such thatforallz,y € £/,0 2z Xy
implies ||z|| < K||y||. The least positive number K satisfying the above inequality is
called the normal constant of P. The cone P is called a solid cone if intP # ¢.
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Throughout this paper let E denote a real Banach space and P denote a solid
cone of E. Moreover, let < represents the partial ordering on E induced by P.

Definition 2.3. ([10]) Let X be a nonempty set. Suppose a mappingd : X x X — F
satisfies

(d1) 0 =X d(z,y) and d(x,y) = 0 if and only if x = y;
(d2) d(x, y) = d(y, x) and
(d3) d(z,y) < d(x,z) +d(z,y) for all z,y, z € X.
Then d is called a cone metric for X and the pair (X, d) is called a cone metric
space.

Definition 2.4. ([10]) Let (X, d) be a cone metric space, z € X and {z,},n =
1,2,.-- be a sequence in X. Then we say
() {z,} converges to x if for every ¢ € intP there exists a natural number N
such that d(z,,z) < cfor allm > N.
(i) {x,} is a Cauchy sequence if for every ¢ € intP there exists a natural
number N such that d(z,,, z,,) < c for all n,m > N.
(iii) (X, d) is a complete cone metric space if every Cauchy sequence in (X, d) is
convergent in (X, d).

Definition 2.5. [4, 12-15] Let (X, d) be a cone metric space and T, S be two self
maps of X. The mapping S is said to be:

() T-Banach contraction (TB- contraction) if there exists k € [0, 1)

d(T'Sx,TSy) = kd(Tx,Ty). 2.1
(ii) T- Contractive mapping if
d(TSz, TSy) < d(Tz, Ty)Ve,y € Xwith x # y. (2.2)
(iiij) T-Kannan contraction (TK- contraction) if there exists b € [0, 1/2)
d(TSxz,TSy) 2 b[d(Tz, TSz) + d(Ty, TSy)]. (2.3)
(iv) T- Chaterjea contraction (TC -contraction) if there exists c € [O, 1 / 2)
d(TSz,TSy) = cld(Tz, TSy) + d(Ty, TSz)|Vx,y € X. (2.4)

(v) T- Zamfirescu contraction (TZ- contraction) if there are real numbers a, b
and cwith 0 <a < 1,0<b,c< % such that for all z,y € X at least one of
the following conditions hold:

(TZ1) : d(TSx,TSy) < ad(Tx,Ty)
(TZ2) : d(T'Sz, TSy) X bld(Tz,TSz)+ d(Ty,TSy)]
(TZ3) : d(TSz, TSy) =< cld(Tz, TSy) + d(Ty, TSz)] (2.5)

(vi) T-Weak contraction(TW-contraction) if there exists real numbers a € (O, 1)
and b > 0 such that

d(TSz, TSy) =X ad(Tx,Ty) + bd(Ty, TSx)Ve,y € X. (2.6)

Proposition 2.6. ([15]) Let (X, d) be a cone metric space and T, S be two self maps
of X.

(i) If S is a TB-contraction, then S is a T-weak contraction.

(ii) If S is a TK-contraction, then S is a T-weak contraction.
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(iii) If S is a TC-contraction, then S is a T-wealk contraction.
(iv) If S is a TZ-contraction, then S is a T-weak contraction.

Definition 2.7. ([13]) Let (X, d) be a cone metric space, P a normal cone with
normal constant Kand 7" : X — X. Then T is said to be

(i) continuous if for every sequence (z,) in X and x € X, lim,—, ooy = T
implies that
limp—, oTxy =Tx;
(i) sequentially convergent if the following holds: For every sequence (y,,) in
X, if T(y,) is convergent, so is (yy,).
(iii) subsequentially convergent if we have, for every sequence (y,,) in X, if T'(y,,)
is convergent, then (y,) has a convergent subsequence.

Theorem 2.8. ([S]) Let (X, d) be a compact metric space and S be a self mapping of X
satisfying the condition d(Sx, Sy) < d(x,y) for allx,y € X with x # y. Then S has
a unique fixed point. Also for any xoy € X the sequence of iterates {S "a:o} converges
to this fixed point.

A Cone metric space version of Theorem 2.8 is given in [10]. On the other hand,
Beiranvand et al [4] extended Theorem 2.8 to T-contractive mappings as follows.

Theorem 2.9. ([4]) Let (X, d) be a compact metric space and S, T be self mappings of
X such that T is injective, continuous and S is a T-contractive mapping. Then S has
a unique fixed point. Also for any xoy € X the sequence of iterates {S™x(} converges
to this fixed point.

Morales et al [13] extended Theorem 2.9 to cone metric spaces as follows.

Theorem 2.10. ([13])Let (X, d) be a compact cone metric space, P be a normal cone
with normal constant K and T, S : X — X functions such that T is injective, contin-
uous and S is T- contractive mapping. Then,
(i) S has a unique fixed point;
(ii) For any xg € X the sequence of iterates {S™x(} converges to the fixed point
of S.

Berinde proved the following theorem.

Theorem 2.11. ([5]) Let (X, d) be a complete metric space and S be a wealk (almost)
contraction. Then,
(i) S has a fixed point;
(i) Foranyxzo € X the sequence of iterates { Sz} converges to a fixed point of
S. Further if, for some 6 € (0,1) and L; € [0,00), S satisfies d(T Sz, T Sy) =
0d(Tx,Ty) + L1d(Txz, T Sy) for all x, y¢ X, then S has a unique fixed point.

A Cone metric space version of Theorem 2.11 is given in [1]. It is stated as
follows.

Theorem 2.12. ([1]) Let (X, d) be a complete cone metric space and the mapping
T : X — X a weak contraction (i.e., there exists a constant a € (0,1) and some
b > 0 such that d(Tz, Ty) < ad(z,y) + bd(y, Tz) forallz,y € X. Then T has a fixed
point in X.

Morales et al proved the following result, which can be thought as a common
generalization of Theorem 2.11 and Theorem 2.12.
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Theorem 2.13. ([15]) Let (X, d) be a complete cone metric space, P be a normal
cone with normal constant K and T, S : X — X functions such that T is injective,
continuous and S is a continuous T-weak contraction. Then,

(i) If T is subsequentially convergent, then S has a fixed point;

(i) If T is sequentially convergent, then the sequence of iterates {S"xo} con-
verges to a fixed point of S for any xy € X.

3. MAIN RESULTS
We start with a disproof of proposition 2.5 of [4], which is stated as follows.

Proposition 3.1. ([4)) If (X, d) is a compact metric space, then every function T :
X — X is subsequentially convergent and every continuous functionT : X — X is
sequentially convergent.

Disproof: If X has at least two elements, then the proposition is invalid; in view
of the following simple example. Let (X, d) be a compact metric space and T be a
constant map on X (i.e., there exists z € X such that Tx =z Vx € X ). Clearly, T
is continuous. Consider the alternate sequence
{x ifn=0,24,-

Ty ifn=1,35;

where x, y € X and = # y. Since (T'y,,) is a constant sequence, so it is convergent.
However, (y,) is not convergent. Thus, Proposition 2.5 of [4] is invalid. O

Theorem 3.2. Theorem 2.8 is equivalent to Theorem 2.9.

Proof:

Part I (Theorem 2.9 = Theorem 2.8):

If T is the identity mapping on X, then Theorem 2.9 reduces to Theorem 2.8.
Part II (Theorem 2.8 =- Theorem 2.9):

Define 6(x,y) := d(Tx,Ty)Vx,y € X. Then 0 is a metric on X. We now show
that (X, d) is a compact metric space. Let (z,) be a sequence in X. Since (X, d) is
compact, so there exist a subsequence (z,,) of (z,) and an element y of X such
that z,,, converges to y (with respect to d), i.e. d(x,,,y) — 0 as i — oo. Since T
is continuous (w.r.t d), so d(T'z,,, Ty) — 0. This implies that 6(z,,,y) — 0. Hence
Zn, converges to y with respect to d, too. Therefore (X, §) is compact. Furthermore,
condition (2.2) reduces to 6(Sz,Sy) < 0(z,y) for all x,y € X with  # y. By
Theorem 2.8, S has a unique fixed point. Also for any zy € X the sequence of
iterates {S™x(} converges to this fixed point. [J
A similar argument may be used to establish Theorem 3.3 below.

Theorem 3.3. Theorem 2.10 is equivalent to the cone metric space version of Theo-
rem 2.8.

Theorem 3.4. Theorem 2.13 is equivalent to Theorem 2.12.

Proof:

Part I (Theorem 2.13 = Theorem 2.12):

If T is the identity mapping on X, then Theorem 2.13 reduces to Theorem 2.12.
Part II (Theorem 2.12 =- Theorem 2.13):
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Define 6(z,y) := d(Tx,Ty) for all z,y € X. Then 0 is a cone metric on X. We now
show that (X, ¢) is a complete cone metric space. Let {z,} be a Cauchy sequence
in (X,0). From the definition of §, this implies that {T'z,,} is a Cauchy sequence
in (X, d). Since (X, d) is complete, there exists y € X such that d(Tz,,y) — 0 as
n — oo. But T is sequentially convergent, and then there exists x € X, such that
d(xy,x) — 0 as n — oo. Since T is continuous, this implies that d(Tx,,Tz) — 0
as n — oo, that is, 6(z,,2) — 0 as n — oo. This proves that (X,0) is complete.
Furthermore, condition (2.6) reduces to §(Sz, Sy) = ad(z,y) + bd(x, Sy) for all
z,y € X. By Theorem 2.12, S has a unique fixed point. Also for any z¢ € X the
sequence of iterates {S™xz(} converges to this fixed point. [J

Corollary 3.5.

(i) Theorem 1 in [10] is equivalent the cone metric space version of Theorem 2.6
in [4].
(ii) Theorem 3 in [10] is equivalent to Theorem 3.1 in [14].
(iili) Theorem 4 in [10] is equivalent to Theorem 3.5 in [14].
(iv) Theorem 3.2 in [15] is equivalent to the cone metric space version of Zam-
firescu fixed point theorem.

Proof Since TB-contractions, TK-contractions, TC-contractions and TZ-contractions
are TW-contractions, so corollary 3.5 follows easily from Theorem 3.4. O
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ABSTRACT. The aim of this paper is to establish the sufficient optimality conditions for a
class of nondifferentiable multiobjective generalized minimax fractional programming prob-
lems involving (F, «, p, d, #)-univex functions. Subsequently, we apply the optimality condi-
tion to formulate a dual model and prove weak, strong and strict converse duality theorems.

KEYWORDS: Generalized minimax fractional programming; (F, o, p, d, 0)-univexity; Suffi-
cient optimality conditions; Duality.
AMS Subject Classification: 90C26 90C29 90C32 90C46.

1. INTRODUCTION

Fractional programming is a nonlinear programming method that has knows in-
creasing exposure in the last few decades. Interest of this subject was generated by
the fact that various optimization problems from engineering and economics con-
sider the minimization of a ratio between physical and/or economical functions, for
example cost/time, cost/volume, cost/profit, or other quantities that measure the
efficiency of a system. For example, the productivity of industrial systems, defined
as ratio between the realized services in a system within a given period of time and
the utilized resources, is used as one of the best indicators of the quality of their
operation. See Stancu-Minasian’s book [21] which contains the state-of-the art
theory and practice developments.
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Consider the following multiobjective generalized fractional programming prob-
lem [7]:

min E(z) = (Ey(z), Ea2(2), ---vEp(fL'))T’
subject to

() = (g1(x), g2(), oy gr (@) <0,
re X,

(GFPP)

where E;(x) = maxw,i =1,2,...,p.
veY hi(z,y) — Vi(z)

In addition, X is a closed convex subset of R" and Y is a compact subset of
R™, fi(z,y) : X XY — R, hi(z,y) : X xY — R, g: R* — R", V.fi(z,y)
and —V h;(z,y) exist and are continuous with respect to (z,y) for i = 1,2, ..., p,
fi(z,y) and —hi(m, y) are upper semicontinuous functions with respect to y on Y
fori =1,2,...,p, g is a locally Lipschitz function on X, ®;(x),V;(z) : R® — R are
convex functions on X fori = 1,2, ....p, fi(z,y) + ®;(x) > 0, hi(x,y) — ¥;(z) > 0,
V(z,y) e R* xY,i=1,2,...,p.

Minimax fractional programming problems have been widely reviewed by many
authors and several approaches for sufficient optimality conditions and duality
theorems have been studied under different kinds of generalized convexity, see for
example [1, 2, 5, 8, s s s s , 23], and the references therein.

Liang et al. [17] introduced the concept of (F,«, p, d)-convexity and obtained
some corresponding optimality conditions and duality results for the single objec-
tive fractional problem. Also, Liang et al. [18] extended their results to multiobjec-
tive fractional programs. Ahmad and Husain [1, 2] obtained sufficient optimality
conditions and duality theorems for a class of nondifferentiable minimax fractional
programming problems under generalized (F, «, p, d)-convexity assumptions. Later
on, Ahmad [3] extended the work Ahmad and Husain [1, 2] to establish second or-
der duality results for the nondifferentiable minimax fractional programming prob-
lem under the assumptions of generalized second order (F, «, p, d)-convexity.

On the other hand, Bector et al. [4] defined a new class of function called univex
functions in nonlinear programming, which were further generalized by several re-
searcher, and obtained optimality and duality results for a nonlinear multiobjective
programming problem. Jayswal [1 1] focus his study on a nondifferentiable minimax
fractional programming problem and established sufficient optimality conditions
and duality theorems under the assumption of generalized a-univexity. Gupta et
al. [9] obtained duality results for two types of second-order dual models of a
nondifferentiable minimax fractional programming problem involving second-order
a-univex functions.

Recently, Zheng and Cheng [23] given the concept of generalized (F,p,0)-d-
univexity in the setting of Clarke’s derivative and derived Kuhn-Tucker type suffi-
cient optimality conditions and duality theorems for a nondifferentiable minimax
fractional problem with inequality constraints and its three different types of dual
problems.

The notion of (V, p)-invexity for vector-valued functions was introduced by Kuk et
al. [14], which is generalization of the V -invex function given in [13]. Very recently,
Tong and Zheng [22] introduced the concept of generalized (F, «, p, §)-d-V -univex
functions involving locally Lipschitz functions and established some alternatives
theorems and saddle point necessary optimality conditions for properly efficient
solutions of vector optimization problems.



GENERALIZED MINIMAX FRACTIONAL PROGRAMMING PROBLEMS 229

Gao and Rong [7] established Karush-Kuhn-Tucker type necessary conditions
for the generalized fractional programming problem (GFPP). Moreover, they also
formulated two kinds of dual models for (GFPP) and obtained sufficient optimality
conditions and duality theorems under the assumptions of generalized (F, «, p, 0)-
V -convexity.

In this paper, inspired from the work of Ahmad and Husain [1, 2], Gao and
Rong [7], Tong and Zheng [22] and Zheng and Cheng [23], we established sufficient
optimality conditions and duality theorems for generalized minimax fractional pro-
gramming problem (GFPP) involving (F, a, p, d, §)-univex functions.

The paper is organized as follow. Some definition and notations are given in Sec-
tion 2. In Section 3, we derive sufficient optimality conditions for nondifferentiable
minimax fractional programming problems under the assumption of generalized
(F,a, p,d,0)-univexity. After utilized the optimality condition, a dual problem is
formulated and duality results are presented in Section 4. Concluding remarks are
presented in Section 5.

2. PRELIMINARIES AND NOTATIONS
Let R™ be the n-dimensional Euclidean space and R} its non-negative orthant.

Forz,y € R",weletr <y y—rcRl;z<ysy—xecRy)\ {0}

Let S = {z € X : g(x) < 0} be the set of all feasible solutions to (GFPP). For
each z € S, we define

(x) ={j:g;(2) =0,j =1,2,....7},
Yz‘(fl?){yey~ fi(z,y) + ®i(z) fl(L z)+cI>( )}

K(z) = {(s,£,§)) € N x R”P x RPX™5 . 1 < s <m+ 1,0 = (t',62,..,17),

th = (t),th, .., 1)) >0, th Lj= (e ),

yi = (yiay27 "'7ys)ayl € 5/1(:(;)’[ = 172a ...,S,Y: = 172a ap} .

Definition 2.1. A feasible point Z is said to be an efficient solution of the multiob-
jective generalized fractional programming problem (GFPP) if there exists no other
feasible z such that

E;(z) < Ei(z), foralli € P ={1,2,...,p},
Ey(x) < E,(Z), for at least one k # .

Definition 2.2. [6] The function f : X — R is said to be locally Lipschitz on X if
for each bounded subset B of X, there exists a constant X such that

|f(y) — f(z)| < K |ly — z||, for all points y and x of B,
where ||.|| denotes the Euclidean norm.

For the function f Lipschitzian on X , Clarke defined the generalized directional
derivative of f at a point z € X in the direction v € R" by

fly+ i) — fly)
5 )

fO(z;v) = limsup
y—
ALO
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Also, he defined the subdifferential (or generalized gradient) of the function f at
a point z by the unique, nonempty, convex and compact set

of (z) = {¢ € R f%(x;v) > €Tv, Vv € R"}.
The elements of 0f(x) are called subgradients.
It then follows that
f°(z;v) = max {gTu|§ € df(z)}, for any x and v.

We remark that when the function f is smooth (continuously differentiable), 9 f(x)
is the singleton set {V f(z)} and when f is convex, df(z) coincides with the sub-
differential of convex functions.

Definition 2.3. A functional F' : X x X x R™ — R is said to be sublinear in its
third argument, if for Vz,z € X

(i) F(z,Z;a1 + az) < F(x,z;a1) + F(x,T;a9), Yai,as € R™,

(1) F(z,7;00) = aF(z,T;a), Vo€ Ri,a € R".

By (%), it is clear that F(z,Z;0) = 0.

To impose the convexity assumptions in the above problem (GFPP), we propose
the following definition. Let f : X — R be a locally Lipschitzand F': X x X x R"* —
R be a sublinear functional. Alsolet @ : X x X — Ry \ {0}, b: X x X — Ry,
f:X xX — Ry such that  # y = 0(z,y) # 0, d : R — R with the property that
d(0) =0, ¢ : R — R and p is a real number.

Definition 2.4. The function f is said to be (F, «, p,d,f)-univex at y € X with
respect to b and ¢, if the inequality

bz, y)olf (x) — F(y)] = Flo, y; ale,y)€) + pd*(0(z, ),
holds, for each z € X and & € 9f(y).

The function f is said to be (F, «, p,d,#)-univex on X with respect to b and ¢ if
it is (F, a, p, d, #)-univex at any point y € X with respect to the same b and ¢. In
particular, f is said to be strongly (F, a, p, d, #)-univex or (F, «)-univex if p > 0 or
p = 0, respectively.

It has been revealed in [22] by means of an example that the above class of
functions is an extension of F'-convex function [10] or n-invex function [12].
Let C be a nonempty subset of X and d.(.) : X — R its distance function,
de(z) = inf{ ||z — c|| : c € C}.

Throughout the paper, we assume that the sublinear functional F' satisfies the
following condition D.

Condition D: Let sublinear functional ' : X x X x R" — R satisfy the following
relation for some

K >0,Kdd,(z) C {6 €R": F(x,Z;e) <0,Vz € X}.
The following result from [7] is needed in the sequel.
Theorem 2.5. Let T be an efficient solution for (GFPP). If (GFPP) satisfies Calmness
Constraints Qualification [6] at T, in other words, for every i € {1,2,...,p}, the

following problem
(P, )i Min Ez ({I? )
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subject to
Er(xz) — Ey(z) <0,k #i,x € S={v e X :g(x) <0},
satisfies Calmness Constraints Qualification at &, then there exist
(s,t,y) € K(z),Ae RP,ue R e € RY,
and K > 0 such that

EEPPY {Zt} (Vafi(@,9) — &Viehi(@, ) + 0®:(2) + eia\lfi(x)}
=1 =1

+ Zﬂjagj(f) + Kdd, (1), 2.1)
j=1

> a;9;(@) =0, 2-3)
j=1
dti=1,t>0,i=1,2,..,pl=12 .3, (2.4)
=1
P
Z)\i = 1,/\1‘ >0,i=1,2,...,p. (2.5)
i=1

Throughout the paper we denote
p s
H()=> X > i {fHiGu) + @) — eihi(y)) + eli()}
i=1 =1
3. SUFFICIENT OPTIMALITY CONDITION

In this section, we shall establish a sufficient optimality condition involving
generalized convexity assumptions discussed in the previous section.

Theorem 3.1 (Sufficient optimality conditions). Let £ be a feasible solution to
(GFPP). Assume that there exist (s,t,y) € K(z),A € RP,u € R ,e€ R ,and K >0

satisfying the relations (2. 1)-(2.5). Assume also that H(.) = Zp: i ZS: e fiC ) + i)
—e;i(hi(,yf) — \I/z())} is (F, a1, p1,d, 0)-univex at T with rZe:slpeclt:ti) bo and ¢¢ with
bp > 0,V <0 = ¢o(V) < 0 and Xr: ujg;(.) is (F,az, p2,d,0)-univex at T with
respect to by and ¢1 withb; >0,V gjg; ¢1(V) < 0. Furthermore, assume

P1 P2
—+ -
041('1:733) 042(.73,1‘)
Then T is an efficient solution to (GFPP).

> 0. (3.1)

Proof. Suppose to the contrary that Z is not an efficient solution of (GFPP). Then
there exists x € S such that

Ei(x) < Ei(%) =e¢;, foralliec P,

Ey(x) < Ex(Z) = ey, for at least one k # i.
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P
Since A > 0, >~ \; = 1, we have
i=1
P

ggx{mﬂﬁxw+¢<>—Mmuwwmmmn}<a

The above inequality together with (2.2), (2.4) and y! € Y;(Z),l = 1,2,...,s,i =
1,2,...,p, yield

ZA Ztl{f@xyl +(I) ) hi(xayl)+ez z }<0
i=1 =1

p S
= N G {fi@y)) + Bi(®) — eihs(®,4]) + e Vi (2)} -
=1 1=1
That is,
H(z)— H(z) < 0.
Since by(z,Z) > 0and V < 0 = ¢o(V) < 0, we get
bo(, 7)o (H (x) — H(#)) < 0.
From (F, a1, p1,d

0)-

0> bo(x, ) (H(z) — H(z))
p s

F (wff on(2,7) )\ Zt?(ff + emi)) +p1d?(0(z, 7)),
i=1 =

V& € Vafi 53,9)‘*‘3‘1) (z),¥n; € =Vh;i (CU yi) + 0V (z )
1=1,2,..,s5,i=12,.
Since o (z,Z) > 0, by the sublinearity of F', we obtain

(m z; Z)\ Ztl §l+eml> W<O,

Vel € Vo i, yp) + 09i(), Y, € =V, hi(Z,y;) + 00i(),
l=1,2,..,8,1=1,2,...,p. (3.2)

univexity of H(.) at Z, we obtain

v

By the feasibility of x and from (2.3), we have
> uj(gi(x) — g;(z)) <0.
j=1
Since by (z,Z) > 0and V < 0 = ¢1(V) < 0, from the above inequality, we get

D> uslg;(e) = g;(2)) | 0.

,
From (F, g, p2,d, 0)-univexity of ) u;g;(.) at Z, we obtain
j=1

+
)
[\V]

ISH

[N}
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Since as(x, Z) > 0, by the sublinearity of F', we obtain

F |z Z’LL]"V]' + P2 <0,Vy; € 89]-(:2),3' =1,2,...,m (3.3)

On adding (3.2), (3.3) and with the sublinear functional F' satisfying condition D,
we get
S

p
T, T; Z/\ th & + ein;) +Zum+Kn
i=1

=1 j=1

P1 P2 2 _
+ (al(xw) + az(%x)) &2(0(z, 7)) < 0,
Vel € Vafi(T,y)) + 0%:(Z), V) € =V hi(Z,y]) + V()

Vy; € 0g,(Z),¥n € 0d,(Z),l=1,2,...,8,i=1,2,..,p,j = 1,2,..., 7.

By the assumption o1 — + P2 — > (, we have
ay(z,Z)  as(z, T)

S

P
a‘:Z Ztl & +eml) +ZUJ’7J+K7) <0,

= j=1

VEl € Vi fil@,y7) + 004(Z), V) € —Vohi(Z,y)) + 0W4(Z),
Vy; € 0g;(Z),Vn € 0dy(Z),l =1,2,...,8,i =1,2,...,p,j = 1,2, ...,7,
which contradicts (2.1). This completes the proof. t

Corollary 3.2. Let T be a feasible solution to (GFPP). Assume that there exist
(s,t,y) € K(Z),A € RP\,u € R_,e € R, and K > 0 satisfying the relations

(2.1)-(2.5). Assume also that H(.) = f: Ai f: iy + @) —ei(hi(,y)) — 9,
()} is strongly (F, 1, 1, d 9)—unive)l<:c:t9? ll,:lih respect to by and ¢ withby > 0,V <
0= ¢o(V) <0and Z u;jg;(.) is strongly (F, iz, p2, d, 0)-univex at T with respect to
b1 and ¢, with by > O V < 0= ¢1(V) <0. Then Z is an efficient solution to (GFPP).

Proof. Under the assumptions of this corollary, we know that inequality (3.1) holds.
Therefore, T is an efficient solution to (GFPP). O

4. DUALITY MODEL

In this section, we consider the following dual for (GFPP) and establish weak,
strong and strict converse duality results.

(GFMD) max sup e=(e1,e9,...,ep) 7,
(Svtay)EK(Z)(z,)\,u,e,K)€H1(s,t,y)

subject to

OGZ/\ Ztl{v fi(z,y) + 0%4(2) — e (Vohi(z,y)) — 0%4(2)) }
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+) " u;0g;(2) + Kody(2), @.1)
=1
p s ] ‘ ‘
DN i {filzyh) + ®i(2) — e (hi(z,y)) — Wa(2)) } >0, (4.2)
=1 =1
> uigi(z) =0, 4.3)
j=1

A=1L,A>0,e>0,u>0K >0,
i=1

where Hi(s,t,y) = {(z,\,u,e, K) € R™ x RP x R" X RP x R}.

Theorem 4.1 (Weak duality). Letx and (z, A\, u, e, K, s,t,y) be the feasible solution
to (GFPP) and (GFMD), respectively. Suppose that H(.) = zp: Ai i: L fi ) + @)
—e;(hi(.,y)) — Wi()} is (F, o, p1,d, 0)-univex at z wit;L:;esplei:lt to by and ¢y with
bp >0,V <0= ¢o(V) <0and i u;jg;(.) is (F, g, p2, d, 8)-univex at z with respect
to by and ¢ withb; >0,V <0 j:?(jﬁ(V) <0, and

P1 P2
> 0. 4.4
ar(z, z) + ag(x,z) ~ (4.4

Then the following can not hold:
Ei(z) <e fori=1,2,...,p,

and
Ey(x) < ey, foratleastonek € {1,2,...,p}.

Proof. Suppose to the contrary that E(z) < e, then we have

P S
DoAYt {filwyl) + i(@) — eshi(w, y) + eVi(2) } <0
i=1 =1
The above inequality together with (4.2) and yl2 € Yi(z) for l = 1,2,...,8,1 =
1,2,...,p, yield
p s . . .
YoN Yt {filw ) + Rilw) = eshil,yi) + e¥i(2)} <0
i=1 =1
p s _ _
<D N i {filzyh) + @il2) — ez, y)) + eiWi(2)} -
i=1 =1
That is,
H(z) — H(z) < 0.
Since bg(z,z) > 0and V < 0 = ¢o(V) < 0, we get
bo(z, 2)¢o(H (z) — H(2)) <O0.
From (F, aq, p1,d, 0)-univexity of H(.) at z, we obtain

0> bo(, z)do(H (x) — H(2))

P S
> F <x,z;a1<x7z> S dE + emn) + 1 d(6(, 2)),
=1

i=1 =
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1=1,2,...,81i=1,2,...,p.
Since a1 (x, z) > 0, by the sublinearity of F', we obtain

P s 2
SN : p1d*(0(z, 2))
F . X 1/ )
(w7 ° i=1 . =1 f (gl " eml)) ! a1(z, 2) =

VE] € Vafiz,y)) + 0%i(2), V) € =Vahi(z,47) + 0Wi(2),
1=1,2,...,8,1=1,2,..,p. (4.5)
Utilizing the feasibility of x and (4.3), we have

> ui(gi(x) — g;(2) < 0.
Jj=1

Since by (z,2) > 0and V < 0= ¢1(V) <0, we get
bi(w, 2)dr [ Y uylg;(x) —g;(2)) | <o0.
j=1

T
From (F, aa, p2,d, 0)-univexity of ) u;g;(.) at z, we obtain
j=1

0> by(x,2)¢1 | D uilg;(w) —g5(2) | = F | 2, 2500(2,2) > uymy
j=1

j=1
P05, 2)), Wy € 0g5(2), G = 1,2, r,
Since as(x, z) > 0, by the sublinearity of F', we obtain

p2d®(0(z, 2))

< ; i =1,2,...,r. 4.6
CYQ(J?,Z) — Oav’}/j 6 89](’2)’] 9~y ,T’ ( )

T
F |z Z u;y; | +
j=1

On adding (4.5), (4.6) and with the sublinear functional F' satisfying condition D,
we get

=1 =1

+( PP >d2(9(x,z))<0,

P s r
F x,z;Z/\ith(fli +eamy) + Zuj’)/j + Kn
j=1

ar(z,z)  as(z,2)
Ve € Vafi(z, 1) + 0%i(2), Vi € =Vohi(z, ;) + 0W4(2),
Vvy; € 0g;(2),Vn € 0dy(2),l =1,2,...,s,i=1,2,...,p,j = 1,2,...,7.

P1 P2
ar(x,z) sz, z2)

By the assumption > 0, we have

P S ™
Flaz) XD (& +en)+ Y upy+Kn| <0,
i=1  I=1 j=1
Vv, € 0g;(2),Vn € 0dy(2),1 =1,2,...,8,i=1,2,...,p,7 =1,2,...,1,
which contradicts the relation (4.1). Therefore the proof is completed. U
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Corollary 4.2. Letx and (z, A\, u,e, K, s,t,y) be the feasible solution to (GFPP) and

(GFMD), respectively. Suppose that H(.) = i i XS: L yh) + () —ei(hile,y))

—U,;(.)} is strongly (F,al,pl,dﬁ)—univef;lat ,lz:1with respect to by and ¢g with

bp > 0,V <0 = ¢o(V) <0 and il u;jg;(.) is strongly (F,az, p2,d, #)-univex at
=

z with respect to by and ¢ withby > 0,V <0 = ¢1(V) < 0. Then the following can
not hold:
Ei(z) <e;, fori=1,2,...,p,
and
Ey(z) < ey, foratleastonek € {1,2,...,p}.

Proof. Under the assumptions of this corollary, we know that inequality (4.4) holds.
So, we get the corollary from Theorem 4.1. U

Theorem 4.3 (Strong duality). Assume that ¥ is efficient solution to (GFPP) and
let (GFPP) satisfies Calmness Constraints Qualification [6] at . Then, there exist
A€ RP.u€ R, g€ RY,(51,9) € K(Z), and K > 0 such that (z,\,4,¢, K, §,1,7)
is_feasible solution to (GFMD). Further, if the hypothesis of wealk duality theorem 4. 1
holds for all feasible (z, \,u,e, K, s,t,3) to (GFMD), then (Z,\, 4, €, K, 5,1,7%) is an
efficient solution to (GFMD) and the two objectives have the same optimal values.

Proof. By Theorem 2.5, there exist (3,%,7) € K(Z) and (Z,\,u,¢, K) € H(5,t,7)
such that (Z, \, 4, €, K, 3, %, ) is feasible for (GFMD). Since (GFPP) and (GFMD) have
the same objective values, the optimality of this feasible solution follows from weak
duality Theorem 4.1. O

Theorem 4.4 (Strict converse duality). LetZ and (z, A\, u, e, K, s,t,y) be the feasible
P s ,
= Zjl Ai lz:l iy {fi('7 ylz)
1= =

+@,;(.) —ei(hi (., y)) — \IIZ())} is (F, a1, p1, d, 0)-univex at z with respect to by and ¢g

solution to (GFPP) and (GFMD), respectively. Suppose that H (.)

withby > 0,V < 0= ¢o(V) <0and > u;g;(.) is (F, oz, p2,d, §)-univex at z with
j=1
respect to by and ¢, withb; >0,V < 0= ¢1(V) <0, and let the inequalities
L o — i - — i -
(a) ;)\i l; ti {fi(@,y]) + ®i(2) — ei(hi(Z,y]) — ¥i(2))} <0,
P1 P2

b

O i @@
hold. Then, * = z; that is, z is optimal to (GFPP).

>0,

Proof. Suppose to the contrary that Z # z. By the feasibility of Z and (z, A, u, e, K, s,
t,y) to (GFPP) and (GFMD), respectively and the hypothesis (a), we have

STND B fi@ ) + i) — ei(hi(T, ) — Wi(z)} <0
=1

=1 =

XDt {filz ) + @i2) — e (haz,y)) — i(2)) }

=1 =1

P
<
1=

and

Z u;(9;(%) — 9;(2)) < 0.
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That is,
H(z) — H(z) <0,

> ui(9;(®) = 9;(2)) < 0.

Since by(Z,z) > 0, b1(Z,2) >0,V < 0= ¢o(V) <0,and V <0 = ¢1(V) <0, we
get

and

bo (7, 2)¢o(H(7) — H(z)) <0,

and
S uilgi(@) - g5(2)) | <.
j=1

,

From (F, a1, p1,d,0)-univexity of H(.) and (F, ag, p2,d, 0)-univexity of > u;g;(.)
j=1

at z, we have

0> bo(, 2)o(H(T) — H(2))
Z F( Z)‘Z t gl +6277l ) +p1d2(9(5§7z))7

=1 =1
Vel € Vafi(z,y) + 09i(2), V) € =V hi(z, ) + 0%4(2),
l=1,2,...81=1,2...,p,

and
-
0>b1(z,2) Zu] 9i(Z) —gij(2)) | > F i,z;ag(i,z)Zuj’yj
j=1

a0, 7)), Vi € gy(2). = 1,2,
Since a1 (Z, z) > 0, a2(Z, z) > 0, by the sublinearity of F', above inequalities imply

prd*(0(z, )
(I & ;)‘ Ztl & + e} ) m<07

vfll € mez(z7yl) + a(bl(z)vvnl € _VIhl(Zvyll) + 8\I]Z(Z)?
1=1,2,..,8i=12 ..p, (47

and

o~ p2d’(0(z, 2)) .
Flzz Zuj’yj + T oa(@7) <0,Vvy; € 9g;(2),7=1,2,...,r (4.8)

On adding (4.7), (4.8) and with the sublinear functional F' satisfying condition D ,
we get

F|zz Z)\ Ztl &+ emp) +Zu]’yj+Kn
i=1 =1

P1 P2 ) -
" (al(f,z) " a2(ff,z)> d*(0(z,2)) <0,
VEi € Vafilz,i) +02i(2), V”f € —Vohi(z,y)) + 0¥i(z),
Vv € 0gj(2),Vn € 0dy(2),1 =1,2,...,5,i =1,2,...,p,j = 1,2, ...,7
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By the assumption p1 + p2 > 0, we have

a1(Z,2z)  as(T,2)

p s r
Flaz,z) Ny & +em)+ > uiy+Kn) <0,
=1 j=1

i=1

V& € Vafi(z,yi) +0%i(2), Vi € —Vahi(z,) + 0¥4(2),
Vv, € 0gj(2),Vn € 0dy(2),1 =1,2,...,8,i=1,2,...,p,7 = 1,2, ...,
which contradicts the relation (4.1). Therefore the proof is completed. 0

5. CONCLUDING REMARK

This paper addressed the sufficient optimality conditions for generalized min-
imax fractional programming problems involving generalized (F, «, p, d, #)-univex
function. For the class of problems, we formulated a dual model and proved weak,
strong and strict converse duality theorems. The question arises whether the sec-
ond and higher order dual and duality theorems for the considered problems hold.
This would be the task of our forthcoming works.

Acknowledgment. The authors are thankful to the anonymous referees for their
valuable suggestions, which have considerably improved the presentation of the

paper.
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ABSTRACT. In this paper, at first we introduce C\, condition, which is weaker than o-
nonexpansivity and present some fixed point theorems for mappings satisfying this condi-
tion, in CAT'(0) spaces. Our results extend and improve some results in [6]. In the sequal,
we introduce fundamentaly nonexpansive mapping which generalizes the Suzuki’s general-
ized nonexpansive mapping and consequently we give some fixed point results for this kind
of mappings.
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1. INTRODUCTION

Fixed point theory for nonexpansive and related mappings has played a funda-
mental role in many aspects of functional analysis for many years. In this paper,
we apply generalized nonexpansive definitions which are strong enough to generate
a fixed point but do not force the map to be continuous in spite of this fact that in
most of the fixed point theorems in this field either continuity is explicitly assumed
or, the nonexpansive definitions themselves imply continuity. In 2008, Suzuki [13]
introduced condition C as below:

Let T be a mapping on a subset C' of a Banach space F. Then T is said to satisfy
condition (C’) (or Suzuki’s generalized nonexpansive) if

1 . .
Jlle =Tzl <llz —yll implies ||Tx - Tyl < |lz —yll,
forall x,y € C.

Proposition 1.1. Every nonexpansive mapping satisfies condition (C), but the in-
verse is not true (see [13] examplel).
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As can be seen, this condition does not force the map to be continuous. Let
(X, d) be a metric space. A geodesic path joining € X to y € X (or, more briefly,
a geodesic from z to y) is a map c from a closed interval [0,{] C R to X such that
c(0) = z,¢(l) = y and d(c(t), c(f)) = |t — {| for all ¢, € [0,]]. In particular, ¢ is an
isometry and d(x,y) = l. The image « of ¢ is called a geodesic (or metric) segment
joining x and y. When it is unique, this geodesic is denoted by [z, y]. The space
(X, d) is said to be a geodesic space if every two points of X are joined by a geodesic,
and X is said to be uniquely geodesic if there is exactly one geodesic joining z to y
for each x,y € X. Write ¢(a0 + (1 — a)l) = ax ® (1 — a)y for « € (0,1). The space
X is said to be of hyperbolic type [8] if it satisfies

d(pa oaxr @ (1 - O[)y) < ad(p7 l’) + (1 - Oé)d(p, y) Vp € X. (1.1)

Let v1,v2,...,vp, C X and Ag, Aa,...; Ay C (0,1) with Y | \; = 1. We write, by
induction,

i )\1 )\2 )\nfl
)\i i = 1_)\71 n— >\n n- 1.2
i@ vii=( GO 75,2 @ O gy, v A (1-2)

The definition of @ in (3.3) is an ordered one in the sense that it depends on the
order of points vy, ..., v,. Under (3.2) we can see that

i=1 =1

for each z € X. Asubset Y C X is said to convex if Y includes every geodesic
segment joining any two of its points. A geodesic triangle A(z1, 2, 23) in a geodesic
metric space (X, d) consists of three points in X (the vertices of /) and a geodesic
segment between each pair of vertices (the edges of /\). A comparison triangle for
geodesic triangle A(z1, 2o, z3) in (X, d) is a triangle A(xq, x2, x3) 1= A(27, T2, T3)
in the Euclidean plane E? such that dg:(&;,%;) = d(z;,z;) for i,j € {1,2,3}. A
geodesic metric space is said to be a C'AT(0) space [1] if all geodesic triangles
of appropriate size satisfy the following comparison axiom. Let A be a geodesic
triangle in X and let A be a comparison triangle for A. Then A is said to satisfy
the CAT(0) inequality if for all 2,4 € A and all comparison points Z,7 € A:

d(xvy) < dpg» (i'vg)

Lemma 1.2 ([1], see Proposition 2.2). Let X be a CAT(0) space. Then for each
p,q,T,8 € X and o € [0, 1],

dlap® (1 —a)g,ar ® (1 —a)s) < ad(p,r) + (1 — a)d(q, s).

In particular, (3.2) holds in C AT (0) spaces. Let X be a complete C AT (0) space
and (z,,) be a bounded sequence in X. For x € X set:

r(x, (z,)) = limsup,,_, ., d(z,x,).
The asymptotic radius r((z,)) of (x,) is given by
r((z,)) = inf{r(z, (x,)) : x € X},
and the asymptotic center A((z,,)) of (z,,) is the set:
A((zn)) ={z € X : r(x, (zn)) = r((zn))}-

It is known that in a CAT(0) space, A((z,)) consists of exactly one point [4],
and distance function in CAT(0) spaces, is convex (see page 159 of [1]). Also
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every CAT(0) space has the Opial property, i.e. if (z,) is a sequence in K and
A —limz,, = z, then for each y(# ) € K we have
limsup d(zy, z) < limsup d(zy,y)
n n
Definition 1.3. (see[11], Definition 3.1) A sequence (z,,) in X is said to A-converge
to z € X if x is the unique asymptotic center of (u,,) for every sequence (u,,) of
(zy,). In this case, we write A — lim,, x,, = z and call « the A — lim of (x,,).

We also need the following theorem which is presented in [12] (see Corollary 2.8).

Theorem 1.1. Let K be a bounded closed convex subset of a complete C AT (0)
space X. If T : K — K satisfies condition (C) then F(T') ( the set of fixed points of
T) is nonempty, closed and convex.

2. GENERALIZED (-NONEXPANSIVE MAPPINGS

Recently, in 2010, the authors in [6] proved some fixed point theorems for a-
nonexpansive mappings introduced by Goebel and Pineda [9] as follows :
A mapping T on a nonempty closed convex subset C' of a Banach space X is said to
be a-nonexpansive if for given multiindex o = (o, @, ..., v, ) satisfies a; > 0,4 =
1,2,..,nand Y ., &; = 1 we have

n
Y aillT'e =Tyl < |le = yl|, Yo,y €C.
i=1
The above definition generalizes the nonexpansive one. Now, we are going to gen-
eralize a-nonexpansivity by Suzuki’s method:

Definition 2.1. Let C' be a nonempty closed convex subset of a Banach space
X. For a given multiindex o = (a1, o, ..., ;) satisfies oy > 0,4 = 1,2,....,n and
Sty =1,pe{l1,2,..,n}, amapping T : C — C is said to satisfy condition
Cy if

1 P _ . . P _ _
lle =D aiT'a|| <l =yl implies Y ol T'x —T'yl| <[]z —yll, @)
i=1 i=1

forall z,y € C.

In the case p = n, it is easy to show every a-nonexpansive mapping satisfies
condition Cy, but the converse is not necessarily true.

Example 2.2. Define a mapping T on [0, co] by Tw = [£]. Then for o = (1, £, 15, &5, 2)
and x = 3k,y = 3k — p for 0 < p < 1 (for example let x = 729 and y = 728.5, there-
fore Te = 243,T%x = 81,73z = 27,T*x = 9,T%°z = 3 and Ty = 242, T%y =

80, T3y = 26, T*y = 8, Ty = 2) we have

5
Y @d(T'z, T'y) £ d(z,y)
i=1

thus 7' is not a-nonexpansive, but 7" satisfies condition C,,.

For technical reason we always assume that the first coefficient o; is nonzero.
If T satisfies condition C\, then

1 P ;
§Hx—zaiT z|| < ||z -yl

i=1
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implies

p
Yo aillT'z =Ty < |z — yll,

i=1

on the other hand
p } p ) p ) )
1> aiTie = a;Tlyl| <Y o[ TPz — Thy|.
=1 =1 =1

So if we set T, , v = Z?:l a;T'z for all x € C then it follows that the mapping 7, ap
satisfies condition C. However, we can’t imply that if 7, , satisfies condition C then
T satisfies condition C,, because it is much weaker.

3. FIXED POINT THEOREMS

In this section, we prove some fixed point theorems for mapping satisfying con-
dition C,, in a CAT(0) space. First, we mentioned the definition of condition C,, in
CAT(0) spaces as follow:

Definition 3.1. Let C be a nonempty bounded, closed and convex subset of a
CAT(0) space X. For a given multiindex o = (ay, ag, ..., ap,) satisfies a; > 0,7 =
1,2,..,nand >, o; =1, p € {1,2,...,n}, amapping T : C — C is said to satisfy
condition C,, if

1 T i . - i, i
id(z, @aiT x) <d(z,y) implies Zl a;d(T'z, T"y) < d(zx,y), (38.1)
forall z,y € C.

Theorem 3.1. Let K be a bounded closed convex subset of a complete C AT (0)
space X. If T : K — K satisfies condition C,, and for alln € N, a = (a1, ag, ..., )
be such that o; > 0,71 = 2,...,n,aq > %12 and Y1 a; =1, then F(T) = F(T,,)
Jorallp € {1,...,n}.

Proof. 1t is clear that F(T') C F(T,,). Next, we show that F'(T,,) C F(T). Since T’
satisfies condition Cy, for € F/(T,,) and for all k € {1,2,...,m} we have

1 T i k
0= id(m, @O@T x) <d(xz, T x),

let  # Tz, then for all m € {1,2,...,n} we can write

d(T™z,Tz) < d(T™ 'z, z)

< L@m1e,T2) + d(Ta, )
< Hd(T 2, x) + a%d(Ta:,x)
1
< %(d(Tm*Qx,Tz) +d(Tz,x)) + a%d(T;v,:v)
< (g et gr +a)d(Ta, ).
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So one can write

d(z,Tx) = d(To,v,Tx)
= d@)_, Tz, Tx)
< aod(T?*z,Tx) + azd(T?z,Tz) + ... + apd(TPx, Tx)
< STz, x) + (53 + §2)d(Tw, x) + .. + (a‘gzl +..+ Z—’% + 52)d(Tz, )
tas+...+ 3+ +
= (TR 4t a,oljil)d(Tz,x)
i e Lgf‘ll)d(x,Tx)
-1
_ 1;;@’1 d(z, Tx).
-1
Since aq > %12 > p%\l/i this implies that 1;:;;1 < 1 which lead to a contradic-

1
tion, therefore x = Tz and this complete the proof. (]

Corollary 3.2. Let K be a bounded closed convex subset of a complete C AT(0)
space X. If T : K — K satisfies condition C, and for alln € N, a = (a1, aa, ..., o)
be such that o; > 0 fori = 2,...,n,a7 > %12 and Z?:l a; = 1 then F(T) is
nonempty closed and convex.

Proof. Since Ty, satisfies condition C, it follows by Theorem 1.1 and Theorem 3.1
that F(T') is nonempty closed and convex. O

Therefore the existence problem of a fixed point of mapping 7' : K — K sat-
isfying condition C, can be directly obtained by the existence of a fixed point of
mapping 7, which satisfies condition C'. Next, we show that the approximate fixed
point sequences for these two mappings are the same.

Theorem 3.2. Letn € N and @ = (ay, s, ...,a,) be as in Theorem 3.1. Let
K be a bounded closed convex subset of a complete CAT(0) space X and T :
K — K satisfies condition C,,. Suppose (z,,) be a bounded sequence in K and
ard(T" .y, T" Y ay,) < d(T"2p, T '2,,). Then d(x,, Tx,) — 0 if and only if
d(2m; Ta,Tm) — 0 as m — oo.

Proof. Let d(xy,, Tx,,) — 0. Since ayd(T" Ty, T 2,,) < d(T"2p,, T ta,,) one
can write

d(T*zp, 2 d(T* @, TF Y 20) + oo + d(T? 20, T) + d(T T, o)

<
< (ﬁ + ot =+ D)A(Tom, 2m).

So d(T*z,,,7m) — 0 as m — 0 for all k € {1,2,...,n}. Thus by the above
equation

d(Tapl‘m,J?"L) d(@le O‘iTixmyxm)

le a;d(T'xp,, ) — 0, as m — oo.

IN

Again we can write

d(T*p,, T2, d(T*zy, T*Yz) + . + d(T? 20, T yy)

(ﬁ + oot ) ATz, ).

INIA
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Now, conversely, assume that d(;zcm, Tap ZTm) — 0 as m — oo. Since

d(@m, T2m) < d(Tm, Ta,Tm) + d(Tapavm7 Txm)
- ('Tma T(xpzm) (691 1 azT Tmy,s Tan)
< d(@m, To,2m) + a2d(T?wp, T2 + ... + apd(Tpxm, Tx,)
< d(xm Tapxm) 2 (T, Tm) + - +( it et )T, )
= d(zpy, Tap:vm) (2 2 V(T Ty Tim)
< d(@m, Toym) + (3522 4+ 1581 + ERE ) d(@m, )
= d(zp, Tapxm) = al . (xm,Txm)

and 3, = = al < 1, hence

(1 - 6p)d(xma sz) < d(ﬁCm, Tapxm)-

Which implies that d(z,,, Tz,,) — 0 as m — oo. O

Remark 3.3. Note that if K is a bounded closed convex subset of a strictly convex
Banach space and T' : K — K satisfies condition C,then F(T') is closed and
convex [13]. Hence if we use this, instead of Theorem 1.1, then we can write all
the above results in the setting where Chakkrid Klin-eam and Suthep Suantai [6]
worked in and generalize all their mentioned results.

4. FUNDAMENTALLY NONEXPANSIVE MAPPINGS

In this section, we want to generalize Suzuki’s generalized nonexpansive map-
pings in another manner as follow:

Definition 4.1. Let X be a CAT'(0) space and K be a bounded closed convex
subset of X. A mapping 7' : K — K is said to be fundamentally nonexpansive if
d(T%z,Ty) < d(Tw,y),

forall z,y € K.

Proposition 4.2. Every mapping which satisfies condition (C) is fundamentally
nonexpansive, but the inverse is not true.

Proof. By taking & = Tz,y = y, we see that every nonexpansive mapping is fun-
damentally nonexpansive. So by Lemma 3.4 part (7i7) in [13] the desired result is
obtained. 0

Example 4.3. Define a mapping T on [0, 2] by
0 ifzx+#2,

1 ifr=2.

T(z) =

By taking x = 2,y = 1.5 we have
1

but

d(T(2),T(1.5)) £ d(2,1.5).
Therefore T is fundamentally nonexpansive, but 7' is not nonexpansive or even
satisfies condition (C).
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Theorem 4.1. Let K be a bounded closed convex subset of a complete C AT (0)
space X. LetT : K — K be fundamentally nonexpansive and F(T) # (), then F(T)
is A-closed and convex set.

Proof. Suppose (z,,) is a sequence in F'(T') which A-converges to some y € K. We
want to show y € F'(T). In order to prove this, one can write

therefore

lim sup d(xy,, Ty) < limsup d(x,,y).

By the uniqueness of asymptotic center, we obtain T'y = y.
F(T) is convex: let z, z € F(T'), then we have:

d(z,Ty) = d(T°x,Ty) < d(Tz,y) = d(z,y),
and
d(z,Ty) = d(T?z,Ty) < d(Tz,y) = d(z,y).
For y € [z, 2], we have d(z,y) + d(y, z) = d(z, 2)
d(z,z) < d(z,Ty) +d(Ty, z) < d(z,y) + d(y, z) = d(z, z).

Therefore d(z, Ty) = d(z,y) and d(Ty, z) = d(y, z), because if d(z, Ty) < d(z,y)
or d(Ty, z) < d(y, z), then we obtain the contradiction d(x, z) < d(z, z), therefore
Ty € [z,z] and Ty = y, which means [z, z] C F(T). O

Lemma 4.4. [7] Let (z,) and (w,) be bounded sequences in K and A € (0,1).
Suppose that z,+1 = Aw,, + (1 — A)z, and d(wp41,wy) < d(zp+1, 2n) foralln € N.
Then lim sup,, d(wp, z,) = 0.

Lemma 4.5. Let K be a bounded closed convex subset of a complete C AT (0) space
X. LetT : K — K be fundamentally nonexpansive, then always there exists an
approximate fixed point sequence for T'.

Proof. Define a sequence (z,,) in K by z; € K and
Tnt1 = Tz, ® (1 — a)x,
for n € N, where « is a real number belonging to [0, 1]. Then we have
d(Tzpy1,Tx,) = ad(TmeTmn) < ad(Tzy,,zn) = d(Tpt1, Tn)-

for n € N, hence
d(Txpi1,Txn) < d(Tnt1,Tn).
So by Lemma 4.4,
lim d(x,,Tz,) =0

n—oo

holds. O

Lemma 4.6. [5] Let (x,,) be a bounded sequence in K, then the asymptotic center
of (z,) isin K.

Theorem 4.2. Let K be a bounded closed convex subset of a complete C AT (0)
space X. Let T : K — K be fundamentally nonexpansive, then F(T') is nonempty.
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Proof. By Lemma 4.6, the asymptotic center of any bounded sequence is in K,
particularly, the asymptotic center of approximate fixed point sequence for 7' is in
K. Let A((z,)) = {y}, we want to show that y is a fixed point of 7. In order to
prove this, one can write

d(x’m Ty) = d(T2$na TZ/) < d(TJJn, y) = d(l‘n, y)

therefore
lim sup d(x,, Ty) < limsup d(z,,y).
n n

By the uniqueness of the asymptotic center Ty = y. O

Corollary 4.7. Let K be a bounded closed convex subset of a complete C AT(0)
space X. If T : K — Kis fundamentally nonexpansive, then F(T) is nonempty,
A-closed and convex.
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