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Abstract

In this paper, we introduce and study a class of new systems of generalized set-valued
nonlinear quasi-variational inequalities in a Hilbert space. By using the projection
operator technique and the system of Wiener-Hopf equations technique, we suggest
several new iterative algorithms to find the approximate solutions to these problems
and prove the convergence of the different types of iterative sequences respectively.
[t is the first time that the system of Wiener-Hopf equations technique has been used
to solve the system of variational inequalities problems, and the technique is more
general than the projection operator technique. Our results improve and extend
some known results in the literature.
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1 Introduction

Variational inequality problems are among the most interesting and intensively studied
classes of mathematics problems and have wide applications in the fields of optimiza-
tion and control, economics and transportation equilibrium and engineering science. And
there have been a substantial number of numerical methods including fixed point, projec-
tion operator, Wiener-Hopf equations, auxiliary principle, KKM technique, linear approx-
imation, decomposition methods, penalty function, splitting method, inertial proximal,
dynamical system and well-posedness for solving the variational inequalities and related
problems in recent years (see [1-13] and the references therein).

One of the most common methods for solving the variational problem is to transfer
the variational inequality into an operator equation, and then transfer the operator equa-
tion into the fixed point problems. In the present paper, we introduce and study a class of
new systems of generalized set-valued nonlinear quasi-variational inequalities in a Hilbert
space. We prove that the system of generalized set-valued nonlinear quasi-variational in-
equalities is equivalent to the fixed point problem and the system of Wiener-Hopf equa-
tions. By using the projection operator technique and the system of Wiener-Hopf equa-
tions technique, we suggest several new iterative algorithms to find the approximate so-
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lutions to the problems and prove the convergence of the different types of iterative se-
quences. It is the first time that the system of Wiener-Hopf equations technique has been
used to solve the system of variational inequalities problems, and the technique is more
general than the projection operator technique. Our results improve and extend some
known results in the literature.

Let H be a real Hilbert space whose inner product and norm are denoted by (-,-) and
Il - || respectively. Let K be a nonempty closed convex set in H and C(H) be the family of
all nonempty compact subsets of H. Given two nonlinear mappings A; : K x K — H and
two set-valued mappings B, : H x H — C(H), i = 1,2, we consider the following problem
of finding (x,7) € K x K such that w; € By(x,%), w; € By(x,y) and

A1(x,y9) + o, u—x)>0, Yuek,
(A1(x, ) + ) @)

(A2(x,9) + @2, v—y) 20, VveKk,

which is called the system of generalized set-valued nonlinear quasi-variational inequali-
ties.

It is worth mentioning that in many important problems, the closed convex set K also
depends upon the solutions explicitly or implicitly. Given two point-to-set mappings K; :
x — Kj(x) and K, : y — K;(y), which associate two closed convex sets K (x) and K3 (y) with
any element x, y of H, we consider the problem of finding (x,y) € Ki(x) x Ky(y) such that
w1 € B1(x,%), wy € By(x,y) and

(A1(x, ) + o1, u—x) >0, YueKi(x),
(As(x,9) + w2, v—9) >0, YveK(y),

(1.2)

which is called the system of generalized set-valued nonlinear implicit quasi-variational
inequalities. We remark that if Kj(x) = K;(y) = K, a nonempty closed convex set in H, then
the problem (1.2) is exactly the problem (1.1).

If the closed convex sets Ki(x) and K;(y) are of the form Kj(x) = m;(x) + K7 and Ky (y) =
my(y) + Ky, where Kj and K, are two nonempty closed convex sets and m1, m, are two
point-to-point mappings, then the problem (1.2) is equivalent to finding (x,y) € Kj(x) x
Ky (y) = (m1(x) + K7) x (my(y) + K3) such that wy € By(x,y), @y € By(x,y) and

(A1(%,y) + 0, u —x) >0, Vu e Ki(x) =m(x) + Ky,
(A2, y) + wo, v —y) >0, VveKy(y) =my(y) + K.

1.3)

IfA1=A2=VoA+B,B; =B, =T, Ki(x) = Ky(y), then the problem (1.2) is equivalent to
finding x € K(x) such that w € T'(x), y € A(x) and

(w+Vy+Bx,v—x) >0, VveK(x), (1.4)
which is due to Noor [1].
If Ay = Ay = A, By = B; = B, then the problem (1.1) is equivalent to finding x € K such

that w € B(x) and

(A(x)+a),v—x>z 0, Vvek. (1.5)
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2 Preliminaries
We need the following known concepts and results.

Definition 2.1 (see [2-6]) Let H be a Hilbert space, A(-,-) : H x H — H be a nonlinear
mapping. A is said to be
(i) y-strongly monotone with respect to the first argument, if there exists a constant
y > 0 such that

(A, ) = Alxg, ), 20 —x2) = vl = %211, Vx5 € H;
Similarly, we can define A is strongly monotone with respect to the second
argument.
(i) (z,¢)-relaxed co-coercive, if there exist constants T > 0, ¢ > 0 such that
2
(A(xlr ) _A(xZ’ '))xl _x2> > -7 ”A(xl; ) _A(xZ’ ) || + é‘ ”xl — X2 ”2, Vxl;x2 [S H;
(iii) (&,n)-Lipschitz continuous, if there exist constants & > 0, n > 0 such that

[AGer, 1) — A2, y2) || < &l — %2l + mllyr =32l Va1,%2,31,92 € H.

Definition 2.2 (see [7]) Let B(-,-) : H x H — C(H) be a set-valued mapping. B is said to
be («, B)-H-Lipschitz continuous if there exist constants « > 0, 8 > 0 such that

H(B(x1, 1), B(%2,52)) < allxr — %21l + Bliyr = y2ll, Va1, %2,31,52 € H,
where H(-, ) is the Hausdorff metric on C(H).

Lemma 2.3 (see([8, 9]) Let H be a Hilbert space, K be a nonempty closed convex set in H.
Then, for a given z € H, u € K satisfies the inequality

(u-z,v—u)>0, VYvek,

if and only if
u = Pgz,

where Py is the projection of H into K. Furthermore, the operator Py is nonexpansive, i.e.,
|Px () = Px)| < llu=vll, Vu,veH.

Assumption 2.4 Let H be a real Hilbert space, Kj(x) and K,(y) be two nonempty closed
convex sets. For all x, y, z € H, the operators P, () and P,y satisfy the relations

1Py )2 = Prpzll < sillx =yl (2.1)

1Py )z — Py 2ll < 82l =yl (2.2)

where s; > 0, 55 > 0 are two constants.
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Remark 2.5 We remark that Assumption 2.4 is also true for the case Kj(x) = m(x) + K3,
Ky (y) = ma(y) + Ky, when the point-to-point mappings m, my are pu1, o -Lipschitz con-
tinuous respectively. For all x,y,z € H, it is well known that

Pii ()2 = Py )+ 5,2 = M1 (x) + Py [z — m (%)],

Piy)2 = Py 2 = ma(y) + Py [2 = ma ()],

and

1Pz = Priz|| = || mi(x) = mi(y) + Pr [z = m1(x)] = Pi [z — m ()] |
< ||m(x) = m©) | + || P [z - m(%)] - P [z — m ()] |

<2|m(x) - m©)| <2mllx-yl,
which shows that (2.1) holds for s; = 2u; > 0. Similarly, (2.2) holds for s, =2u, > 0.

Lemma 2.6 The system of generalized set-valued nonlinear implicit quasi-variational in-
equalities (1.2) has solutions (x,y, w1, ws) if and only if (x, y, w1, w,) satisfy the relations

x = P [x — p1(A1(x%, 9) + 1)), 23)

¥ = Py [y — p2(A2(x,9) + @2)],

where (x,y) € Ki(x) x K3(y), o1 € Bi(%,%), w2 € Ba(x,9), p1, p2 > 0 are two constants. P, ) :
H — Ki(x), P, () : H — Ky(y) are two projection operators.

Proof The conclusion follows directly from Lemma 2.3 . O

Lemma 2.7 (see[10, 11]) Let E be a complete metric space, CB(E) be the family of all the
convex bounded subsets of E, T : E — CB(E) be a set-valued mapping. Then for any given
&> 0 and any given x,y € E, u € Tx, there exists v € Ty such that

d(u,v) <1 +e)H(Tx, Ty),
where H(-,-) is the Hausdorff metric on CB(E).

3 Projection operator technique
Using the projection operator technique, Lemma 2.6 and Lemma 2.7, we construct the
following iterative algorithms.

Algorithm 3.1 Let H be a real Hilbert space, K;(x) and K;(y) be two nonempty closed
convex sets in H, A; : Ki1(x) x Ky(y) — H be two nonlinear mappings, B; : H x H — C(H)
be two set-valued mappings, i = 1,2. For any given (x9,%0) € Ki(x0) x Kz(yo) such that
wh € Bi(%0,%0), W € Ba(x0,%0), and

x1= (1= Ap)xo + )‘IPKl(xo)[xO - pl(Al(xO’yO) * w(l))]’

1= (L= A2)yo + APy ) [0 — p2 (A2 (%0, 70) + @5) |-


http://www.fixedpointtheoryandapplications.com/content/2013/1/4

Qiu and Li Fixed Point Theory and Applications 2013, 2013:4 Page 5 of 15
http://www.fixedpointtheoryandapplications.com/content/2013/1/4

Since wj € By(x0,70), w2 € By(x0,¥0), and by Lemma 2.7, there exist o] € B;(x,31), o} €
B, (x1,y1) such that

i — g | < @+ 1)H(Bi(x1,31), Bi(%0, %0)),

|t - @5 | < @+ DH(Ba(x1,51), B2(x0, 30)).

Let

x5 = (1= M)y + M Piq ey [%1 = o1 (A1 (e, 1) + }) ],

y2 = (L= 2291 + MaPry 71 = p2(A2(x1,01) + 07) ],

since w} € By(x1,y1), @? € By(x1,71), and by Lemma 2.7, there exist w} € B;(xy,y,), w? €
B;(x2,2) such that

1

Hwé —w H < (1 + E)H(B1(xz,yz),31(x1,y1)),
1

||a)§ - w} ” =< <1 + 5>H(Bz(xz,yz),Bz(x1,y1)).

By induction, we can define iterative sequences {x,}, {y,}, {0}} and {®?} satisfying

Xn+l = (1 - )"l)xn + )"1P1<1(x,,,) [xn - pP1 (Al(xn:yn) + wi,)]) (31)

Yne1 = (1 - )\Z)yn + )‘-ZPI(Z()/,,) [yn - P2 (AZ(xmyn) + wi)]: (32)
1

heBnn), loba-abl < (14 g JHE G B, 6

1
wi € Bz(xmyn)r ||(l)f,+1 - wﬁ H = (1 + "t 1)H(BZ(xn+lryn+1);BZ(xn’yn))r (3.4)

wheren=0,1,2,....
If Ki(x) = K2(y) = K, we obtain the following algorithm from Algorithm 3.1.

Algorithm 3.2 We define iterative sequences {x,}, {y.}, {»}} and {w?} satisfying

KXpa1 = (L= Aq)x, + )LlpK[xn ! (Al(x”’y”) * w’lq)],

Y1 = (L= 22)¥n + o Pic[yn = p2(A2(tns yn) + @) ],

1
a)i, € Bl(xnvyn)v Hwiwl - a)i, || = <1 + m)H(Bl(xnﬂy_ynﬂ)’Bl(xn)yn));

1
W€ Bylmy), k) — 2| < (1 -

A 1>H(BZ(xn+1;yn+1):BZ(xmyn))y

where n=0,1,2,....

Theorem 3.3 Let H be a real Hilbert space, Ki(x) and Ky (y) be two nonempty closed convex
setsin H. Fori = 1,2, let nonlinear mappings A; : K x K — H be (§;,n;)-Lipschitz continuous
and y;-strongly monotone with respect to the ith argument, B; : H x H — C(H) be («;, B;)-
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H-Lipschitz continuous if Assumption 2.4 holds, and there exist constants p; >0,0 < x; <1
such that

0< max{l - Al[l - (51 +/1=201 + pPEL + plal)] + do oo + &),
1- )»2[1 - (Sz +y/1-2p2yn + PIN3 + /02/32)] +Ao(B+ Th)] <1, (3.5)

then the problem (1.2) admits solutions (x,y, w1, w,) and sequences {x,}, {y,}, (0L} and {w?*}
which are generated by Algorithm 3.1 converge to x, y, w; and w, respectively.

Proof By Lemma 2.3, (2.1) and (3.1), we have

%1 = %l
= 1@ = A)x + 20 Pry ) [%0 = 21 (A1 (K, 3) + @) ]
= (1= )1 = 2 Pry 5, 0) [t = P1 (A1 (K1, Y1) + @0, 1) ] |
< @ =2)lln = xpa l
2 | Py ) [0 = 01 (A1 G 3) + 03) | = Py, [0 = 01 (A1 (s 3) + 03] |
+ M| Py ) [0 = 01 (A1 (s ) + 0),) |
= P s, )[#n-1 = 01 (A1 @n, 901) + @0, )]
< (1= A1+ Mas1) %y — Xl
2 [[2 = 1 (Ar @ y) + @) ] = [0 = 1 (A1 @1, 71) + 0,4 ]|
< (L= A1+ Aas) 1960 — Bt |+ A ]| %0 — %1 — o1 (A1 ) — A1, 7)) |
+ o[ | @y — opy || + A1 En-1,y0) = AL (Fno1, 301 | ]- (3.6)
Since A is 1 -strongly monotone with respect to the first argument and Lipschitz con-
tinuous, we have

”xn —Xp-1— 01 (Al(xnryn) _Al(xn—lyyn)) Hz

= 119 = %1 1> = 201{A1 (% V) — A1 K1, Yn)s X — %1
+ 02| A1 (e yn) = At y) |

< (L-2p7 + p7EY) 1% — x0a 1%, (3.7)
and
A1 @1 ¥) = A1, Y1) | < m1ll9n = Y|l (3.8)
By (3.3) and (o4, B1)-H-Lipschitz continuity of By, we have
”a)i, - ” < (1 + %)H(Bl(xn!yn):Bl(xn—l’yn—l))y

1
= (1 + Z) [061||xn = %p1ll + Billyn — Y ”] (3.9)

Page 6 of 15
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Combining (3.6), (3.7), (3.8) and (3.9), we obtain

1
11 = % || < {1 - M [1 - (51 +/1=2p1p1 + P& + o1 (1 + ;)al):| } llocy — %1 |l
1
+ A1 [(1 + ;),31 + 771} lyn = yu-all- (3.10)

Similarly, we can have

1
lyns1 = yull < {1 =22 [l - (52 +/1=20272 + P303 + P2 (1 + Z)ﬂz)] } 1y = yn-all
1
+A202| (1 + et & | %n = %l (3.11)
Adding (3.10) to (3.11), we have

16541 = Xull + 1Yis1 = Yull

/ 1
S{l—)\l[l—(51+ 1—2p1]/1+,012$12+,01<1+—)011)j|
n

1
+ )»2;02|:(1 + ;)012 + $2i| } lloer — % |l
2.2 1
+11=2a|1=s2+4/1=2022 + 315 + 02 1+; B2

1
+ )»1,01|:(1 + Z>'31 + ﬂl]}ﬂyn = Yn-ll

< O (1196 = %t | + 19 = ya ), (312)

where

1
9,,:max{l—kl[l—(s1+,/1—2p1y1+p12“§12+,01(1+—)oq)]
n
1 5. 1
+)\.2p2 1+; 062+r§2 ,1—)»2 1- S2 + 1—2,02)/2+,027}2+,02 1+; ﬂz

+ )»1/)1|:<1 + %),31 + 771] }
Let
0= max{l - )»1[1 - <51 +y/1-2p10 + pLEL + ,010!1)] +dapa(ar +&2),
1- )»2[1 - <S2 +4/1=2p2y2 + p3n3 + pzﬂz)] +apr(Br+ m)},

then 6, — 0 as n — oo. By (3.5), we know that 0 < 0 < 1. So, (3.12) implies that {x,} and
{y.} are both Cauchy sequences. Thus, there exist x € K;(x) and y € K;(y) such thatx, — x,

Y —> Y as 1 —> 00.

Page 7 of 15
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Now, we prove that w}, — @1 € Bi(x,7) and w? — @, € By(,7). In fact, since {x,} and
{y.} are both Cauchy sequences and by (3.9), we know that {w!} is Cauchy sequences.
Similarly, {w?} is also Cauchy sequences. Therefore, there exist w; € C(H) and w, € C(H)

such that ! — w; and > — w,. Further,

d(wl,Bl(x,y)) < ”w1 —wi H + d(a)i,Bl(x,y))
< |1 - wp || + H(B1 (% ) B1(%,7))

< |lwr = @] + callxn = xll + Billyn -yl = 0 (11— 00).

Since By (x,y) is compact, we have w; € By (x, y). Similarly, we have w, € B;(x,y).

By the continuity of A, Ay, Bi, By, Pxi(x)» Pry and Algorithm 3.1, we know that
(%7, w1, w7) satisfy the relations (2.3). By Lemma 2.6, we claim that (x,y, @, @) is a so-
lution of the problem (1.2). This completes the proof. O

If Ki(x) = Kz(y) = K, we do not need Assumption 2.4 and can obtain the following theo-
rem from Theorem 3.3.

Theorem 3.4 Let H be a real Hilbert space, K be a nonempty closed convex set in H.
For i = 1,2, let nonlinear mappings A; : K x K — H be (§;,n,)-Lipschitz continuous and
y;-strongly monotone with respect to the ith argument, B; : H x H — C(H) be (v;, B;)-H-
Lipschitz continuous, if there exist constants p; > 0, 0 < A; <1 such that

0< max{l - )»1[1 - (\/ 1-2p1y1 + pi&L + ,01(11)] +Aapa(as + &),
1=a[1= (V1=2027 4 01 + p22) | + (B + ) | <1,

then the problem (1.1) admits solutions (x,y, w1, ;) and sequences {x,}, {y,}, (L} and {v?}
which are generated by Algorithm 3.2 converge to x, y, w, and w, respectively.

4 System of Wiener-Hopf equations technique

Related to the system of generalized set-valued nonlinear implicit quasi-variational in-
equalities (1.2), we now consider a new system of generalized implicit Wiener-Hopf equa-
tions (4.1). And we will establish the equivalence between them. This equivalence is then
used to suggest a number of new iterative algorithms for solving the given systems of vari-
ational inequalities.

To be more precise, let Qg x) =1 — Piq(x)» Qua(y) =1 — Proy(y), Where I is the identity opera-
tor, Py, (») : H — Ki(x) and Py, ) : H — K3(y) are two projection operators, K (x) and K3 (y)
are two convex sets. We consider the following problem of finding (x,y) € Ki(x) x Kz(y),
(z1,22) € H x H such that oy € B; (P](l(x)zl,PKz(y)Zz), wy € By (P](l(x)zl,PKz(y)Zz) and

A1(Pry w21, Piy()22) + 01 + o7 Qw21 = 0, 1)

As (P21, Pry)22) + 02 + P53 Qiy(y22 = 0,

where p; > 0, py > 0 are constants. (4.1) is called the system of generalized implicit Wiener-

Hopf equations.
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If K (x) = K»(y) = K, we obtain the following system of generalized Wiener-Hopf equa-
tions from (4.1), which is of finding (z1,2,) € H x H such that w; € By(Pxz1, Pxz2), w; €
By(Pxz1,Pxz;) and

A1(Pxz1,Przs) + o1 + prQiz = 0, 4.2)

As(Pxz1, Pxza) + wo + p3 Q2o = 0,

where p; > 0, p; > 0 are constants.
If A = Ay = A, B; = B, = B, we obtain the following Wiener-Hopf equation from (4.2),
which is of finding z € H such that w € B(Pxz) and

A(Pxz) +w + p1Qrz =0, (4.3)
where p > 0 is a constant.

Lemma 4.1 The system of generalized set-valued nonlinear implicit quasi-variational in-
equalities (1.2) has solutions (x,y) € Ki(x) x Ky(y) such that w, € Bi(x,%), wz € Ba(x,) if
and only if the system of generalized implicit Wiener-Hopf equations (4.1) has solutions
(,9) € Ki(x) x Ky(y) and (z1,2) € H x H such that w; € Bi(x,7), wy € By(x,y), where

X = PKI(.X)ZIJ
¥ =Pry0)22, (4.4)
z1 =x — p1(A1(x,9) + @),

z2 =y = p2(Az(x,y) + @2),
and py > 0, py > 0 are constants.

Proof Let (x,7) € Ki(x) x Ky(y) such that w; € Bi(x,¥), wy € By(x,y) be a solution of (1.2),
then by Lemma 2.6, we know that (x, y) satisfy (2.3).

Let z; =x — p1(A1(x,9) + on), 22 =y — p2(A2(x,¥) + ws), then by (2.3), we have x = P, (21,
¥ = Pi, )22, which is just (4.4). And we have

z1 = P21 — ;r(Ar(x, y) + w1),
zy = P22 — p2(Az(x,9) + w2).

Using the fact Qg ) = I — Py and Qgy() = I — Pry(y), We obtain (4.1). That is to say,
(x,9) € Ki(x) x Kz(y) and (z1,22) € H x H such that w1 € Bi(Pg, )21, Pry(5)22), @2 €
By (P, ()21, Pry () 22) is also the solution of (4.1).

Conversely, let (x,y) € Ki(x) x Ky(y) and (z1,23) € H x H such that w; € Bi(x,y), w, €
B, (x,y) be a solution of (4.1). Then we have

P1(A1(Pr )21, Pry()22) + 1) + 21 = Py )21,

P2(A2(Pry )21, Picy () 22) + @2) + 22 = Pry ()22
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Now, by invoking Lemma 2.3 and the above relations, we have

0 < (Prywz —z1,u — Prywzn),  Vu € Ki(x),
0< (PKz(y)ZZ —Z2,V— PK2@)22>, Yv e I(z(y)

Thus (x,y, w1, w3), where

X = PI(l(x)ZI;

¥ = Pryp)22,
is a solution of (1.2). O
If Ki(x) = K3(y) = K, we obtain the following lemma from Lemma 4.1.

Lemma 4.2 The system of generalized set-valued nonlinear quasi-variational inequali-
ties (1.1) has solutions (x,y) € K x K such that @, € Bi(x,y), wy € By(x,y) if and only if
the system of generalized Wiener-Hopf equations (4.2) has solutions (x,y) € K x K and
(z21,20) € H X H such that w, € B1(x,y), wy € By(x,y), where

X :PKZI,

= Pxzy,
V=K (4.5)

Z1 =X — Pl(Al(x:J’) + a)l)7
zy =y — p2(Aa2(x,9) + wo),

and p; >0, po > 0 are constants.

Using the system of Wiener-Hopf equations technique, Lemma 4.1 and Lemma 2.7, we
construct the following iterative algorithms.

Algorithm 4.3 Let H be a real Hilbert space, Kj(x) and K,(y) be two nonempty closed
convex sets in H, A; : Ki(x) x Ky(y) — H be two nonlinear mappings, B; : H x H —
C(H) be two set-valued mappings, i = 1,2. For any given (z},23) € H x H, such that
%0 = Piyeg)%0 € Ki(%0), Y0 = Proyy0)25 € K2(90), wh € Bi(%0,%0), i € Ba(xo,%0). We com-
pute {x,}, {y.}, {zL}, {z2}, {©}} and {w?} by the following iterative schemes:

Xn = PKl(x,,)Z;lp (4‘6)

Yn = PKz(yn)zir (4‘7)

Ziz+1 =X, — P1 (Al(x,,,y,,) + a);), (4.8)

2a01 = Yn — P2 (A2 (X ) + @02), (4.9)
1

heBiun), |oh -0l = (1 JHE G B, @10

1
e 1>H(Bz(xn+lryn+l),B2(xmyn))» (4.11)

o eBalsnr Jaka-of] = (1

wheren=0,1,2,....

If Ki(x) = K2(y) = K, we have the following iterative algorithm from Algorithm 4.3.
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Algorithm 4.4 For any given (z},z2) € H x H, such that xy = Pxz; € K, yo = Pxz% € K,
wy € Bi(%0,50), w3 € By(x0,70), we compute {x,}, {y.}, {z,}, {22}, {w]} and {@?} by the fol-
lowing iterative schemes:
1
Xn = P[(Zn,
Y = Pxz2,
Z,I,HI =Xy — P1 (Al(xnyyn) + a)i),

2ot = Yn = P2(A2 (s y) + @07),

1
w;{, € Bl(xn,yn), Hw;14+1 - wi, || =< (1 + m)H(Bl(xn+lryn+1);Bl(xmyn));

1
1>H(B2(xn+1)_yn+1)¢BZ(xnvyn))y

a)ﬁ € BZ(xntyn)) ||wf,+1 - U)i H < (1 + e

where n=0,1,2,....

Theorem 4.5 Let H be a real Hilbert space, Ki(x) and Ky (y) be two nonempty closed convex
sets in H. For i = 1,2, let nonlinear mappings A; : Ki(x) x Ky(y) = H be (&;,n;)-Lipschitz
continuous and (t;, {;)-relaxed co-coercive with respect to the ith argument, B; : H x H —
C(H) be (a;, B;)-H-Lipschitz continuous, if Assumption 2.4 holds and there exist constants
pi > 0 such that

1
0< max{ s [\/1 +201(n€f — 1) + PPEL + pray + palon + 52)],

1
T [\/1 +202(1an} — &2) + P33 + P22 + pr(Br + 771)]} <1, (4.12)

then there exist (x,y, w1, w2, 21,22) satisfying the system of generalized implicit Wiener-Hopf
equations (4.1). So, the problem (1.2) admits solutions (x, y, w1, wy) and sequences {x,,}, {y,},
{21}, {22}, (o} }and {02} which are generated by Algorithm 4.3 converge to x, y, z1, z2, w, and

w, respectively.
Proof By (4.8), we have

|zna = 20| = %0 = 1(A1 (% 70) + @) = [%01 = p1 (A1 @1, Y1) + @0py) ]|

< %0 = %ne = 1 (A1 ) = A1 (1, 30)) |

+ o[y = on | + A1 @1, 90) =A@, y00) []]- (4.13)

Since A; is (11, &1)-relaxed co-coercive with respect to the first argument and Lipschitz

continuous, we have

”xn —Xn-1— P1 (Al(xmyn) _Al(xn—lryn)) ”2

= ”xn _xn—ln2 - 2;01<A1(xmyn) _Al(xn—lxyn):xn _xn—1>
|2

+ p12 ||Al(xmyn) —Al(x,,_l,y,,)
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< 6 = %112 = 200 [ (=0) [ AL oY) = As e, 3) || + Callos — 201 112]

252 2
+ o1& 1% — x|l

< [1 + 2P1(T1§12 - Cl) + 012512] Nl — %1117,

and

A1 Gn-1 y) = A1t Y1) | < 0l = s |-
From (1, B1)-H-Lipschitz continuity of B; and (4.10), we have
11 1
“a)n -, 1 || <1+ ; H(Bl(xmyn);Bl(xn—lxyn—l))
1
<1+ p [o1ll6n = %nt ]| + Billyn = yuarll]-

Combining (4.13), (4.14), (4.15) and (4.16), we obtain

1
|zn = 20| < [\/1 +2p1 (Tl — &1) + PEEL + ;1 (1 + ;)011] [l — %41

1
+ /01[(1 + ;)ﬁl + 771:| 11 = Yn-all.

Similarly, we can have

1
lzny —z| < /02|:<1 + ;)052 + 52:| [l = 1l

By (4.6), Lemma 2.3 and Assumption 2.4,

%0 = %l = ”P1<1(xn)zi - PK](xn—l)zil—l ”

< || Py en2n = PrenrZn |

1
< s1llwn = xnall + |25 — 2y

which implies that

1
loen = Xn1ll <
1 -8

1
+ [\/1 +202(T2m3 — £2) + P35 + P2 (1 + ;)ﬁzi| lyn = yu-1ll-

+ ”PKl(xn—l)Z}l’l - P1<1(xn71)z;{171 ”

e B

Similarly, we can obtain

”yn —Yn-1 ” =<

1

1

-8

22 = znall

)

(4.14)

(4.15)

(4.16)

(4.17)

(4.18)

(4.19)

(4.20)

Page 12 of 15
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By (4.17)-(4.20), we have

1 p—
n+l

1 1 )
Tl-s {‘/1+2pl(ﬁ‘§12_51) +P12512+/01(1+ ;)C(] +,02[(1+ ;>a2+g2“

2

|21 =2l + 20 = 20

<

x |2 =21

1 1 1
+] {\/1 +202(2m3 - §2) + 303 +,02<1+ ;)ﬂz +,01|:(1 + ;)ﬁl + 771“

— 89

x |2 =z

= QW(HZ}’I - Z;11—1 ” + ”Zfz - th—l )’ (4.21)

where
1 1 1
O = maX{ - [\/1 +2p1(n€l - &) + pIE + 1 (1 + ;)al + pz(<1 + ;)az +§2>];
1 1 1
T [\/1 +202(12m3 — &) + P303 + pz(l - ;),32 - m((l + Z),Bl + m)] }

Let

1
1—51

0= max{ [\/1 +201(ni€f — &1) + pFEL + proy + palaa + 52)],

1
1—S2

[\/1 +202(T2m5 — §2) + P33 + P22 + pr(Br + Th)] },

then 6, — 6 as n — oco. By (4.12), we know that 0 < 0 < 1. So, (4.21) implies that {z}}
and {z2} are both Cauchy sequences. By (4.19) and (4.20), we know that {x,} and {y,} are
both Cauchy sequences respectively. So, there exist (z1,22) € H x H and (x,y) € Ki(x) x
K;(y) such that zil — z1, zfl — 23, X, — x and ¥, — y as n — oo. In a similar way as in
Theorem 3.3, we know {w!} and {w?} are also Cauchy sequences and there exist w; €
Bi(x,y) and w, € By(x,y) such that !} - ; and ®? — w,.

By the continuity of the mappings A1, As, Bi, By, P (x), Pr,(y) and Algorithm 4.3, as

n — 00, we have

% = Pry w21,
¥ =P, ()22,
71 =x - p1(A1(x,9) + 1),
z2 =y = p2(Aa(x,y) + w2),

where p; > 0, pp > 0 are constants. That is just (4.4). By Lemma 4.1, we know that
(%,9, 21,22, w1, w3) satisfy the generalized implicit Wiener-Hopf equations (4.1). So, we
claim that (x,y, w1, @,) is a solution of the problem (1.2). This completes the proof. d

If Ki(x) = K»(y) = K, we do not need Assumption 2.4 and we can obtain the following
theorem from Theorem 4.5.
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Theorem 4.6 Let H be a real Hilbert space, K be a nonempty closed convex set in H.
For i = 1,2, let nonlinear mappings A; : K x K — H be (&;,n;)-Lipschitz continuous and
(i, ¢;)-relaxed co-coercive with respect to the ith argument, B; : H x H — C(H) be («;, B;)-
H-Lipschitz continuous if there exist constants p; > 0 such that

0 <max{/1+2p1(08 ~ 1) + PE7 + pren + poer + £a),

\/1 +202(12n3 — &2) + P33 + P22 + pr(Br + m)} <1,

then there exist (x,y, w1, ws,21,22) satisfying (4.5). So, the generalized Wiener-Hopf equa-
tions (4.2) and the problem (1.1) admit the same solutions (x,y, w1, w;) and sequences {x,},
{yn}, (2L}, {22}, {w)} and {w?} which are generated by Algorithm 4.4 converge to x, y, z1, Za,
w) and w; respectively.

Remark 4.7 Itisthe first time that the system of generalized Wiener-Hopf equations tech-
nique has been used to solve the system of generalized variational inequalities problem.
And for a suitable and appropriate choice of the mappings A;, B; and K;, Theorem 3.3 and
Theorem 4.5 include many important known results of variational inequality as special

cases.

Remark 4.8 Itis easy to see that a y -strongly monotone mapping must be a (7, ¢)-relaxed
co-coercive mapping, whenever t = 0, ¢ = y. Therefore, the class of the (z, {)-relaxed co-
coercive mappings is a more general one. Hence, the results presented in the paper include
many known results as special cases.
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