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We consider a new system of multivalued mixed variational inequality problem, which includes some known systems of variational
inequalities as special cases. Under suitable conditions, the existence of solutions for the system of multivalued mixed variational
inequality problem and the convergence of iterative sequences generated by the generalized f-projection algorithm are proved. A
perturbational algorithm for solving a special case of multivalued mixed variational inequality problem is formally constructed.
The results concerned with the existence of solutions and the convergence of iterative sequences generated by the perturbational
algorithm are also given. Some known results are improved and generalized.

1. Introduction

Variational inequalities are known to be very useful tool to
formulate and investigate various network equilibrium prob-
lems arising in economic, management, and engineering.
An important and useful generalization of the variational
inequality is called the mixed variational inequality. This
problem was originally considered by Lescarret [1] and
Browder [2] in connection with its numerous applications.
Konnov and Volotskaya [3] considered rather broad classes
of general economic equilibrium problems and oligopolistic
equilibrium problems which can be formulated as mixed
variational inequality problems.

Recently, some interesting and important problems
related to variational inequalities and mixed variational
inequalities have been considered by many authors. Chang
et al. [4] introduced a generalized system for relaxed coco-
ercive variational inequalities in Hilbert spaces and estab-
lished some algorithms for the system. Petrot [5] studied a
generalized system for relaxed cocoercive mixed variational
inequality problem in Hilbert spaces and found the common
solutions for the system using a resolvent operator technique.
For more details related to variational inequalities and mixed

variational inequalities, we refer to [6-12] and the references
therein.

It is well known that projection methods have represented
an important tool for solving variational inequalities. In
1994, Alber [13] introduced the generalized projections in
uniformly convex and uniformly smooth Banach spaces and
studied their properties in detail. Recently, Wu and Huang
[14] introduced a new generalized f-projection operator in
a Banach space, which was a useful tool for solving mixed
variational inequality problems. They extended the definition
of the generalized projection operators introduced by Alber
[13, 15] and proved some properties of the generalized f-
projection operator. Fan et al. [16] presented some basic
results for the generalized f-projection operator and dis-
cussed the existence of solutions and approximation of the
solutions for generalized variational inequalities in noncom-
pact subsets of Banach spaces by using iterative schemes.
Very recently, Li et al. [17] proved some stability results for
the generalized f-projection operators with perturbations of
constraint sets in Banach spaces.

Inspired and motivated by the previous works men-
tioned above, in this paper, we introduce a new system of
multivalued mixed variational inequality problem in Hilbert
spaces. This class of systems includes some known systems of
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variational inequalities as special cases. We construct a new
generalized f-projection algorithm for solving the system of
multivalued mixed variational inequality problem. The exis-
tence of solutions and the convergence of iterative sequences
generated by the algorithm are presented in this paper. We
also construct a perturbational algorithm for solving a special
case of multivalued mixed variational inequality problem and
give the existence of solutions and the convergence of iterative
sequences generated by the perturbational algorithm. Our
results improve and generalize some known corresponding
ones.

2. Preliminaries

Let H be a real Hilbert space with scalar product and norm
denoted by (-,-) and | - ||, respectively. We recall the concept
of the generalized f-projector operator, together with its
properties. Let R = (—00, +00), let K ¢ H be a closed convex
subset, and let f : K — R U {+00} be a proper convex and
lower semicontinuous functional. Let G : HXxK — RU{+oo}
be a functional defined as follows:

Gx8) = Ixl -2 (x&) + & +20f &), ()
where £ € K, x € H, and p is a positive number.
Definition I (see [14]). Let H be a real Hilbert space, and let K

be a nonempty closed and convex subset of H. Let f: K —
R U {+00} be a proper, convex, and lower semicontinuous

functional. One says that PIJ;’P : H — 2K is a generalized
f-projection operator if

P{;’px = {u € K:G(x,u) =§nI£G(x,E)}, VxeH. (2)
€

Lemma 2 (see [14, 16]). Let H be a real Hilbert space, and
let K be a nonempty closed and convex subset of H. Let f :
K — RuU{+00} be a proper, convex, and lower semicontinuous
functional. Then the following statements hold:

(1) PI?P is a single-valued mapping with nonempty values;
(i) forallx € H, x* = Plé’px if and only if

(" =xy-xD+pf(y)-pf (x7) 20, VyeK; (3)

(iii) P};’p is continuous.

Lemma 3 (see [18]). Let H be a real Hilbert space, and let
K be a nonempty closed and convex subset of H. Let f :
K — RuU{+00} be a proper, convex, and lower semicontinuous
functional. Then

||P§’P v-Pgf u|| <llv-ull, VYv,ueH. (4)

Let K; and K, be closed convex subsets in H. It is known
that the Hausdorff distance between K, and K, is defined as
follows:

H(K,,K,)=m up inf |x - y||, sup inf [x - .
(K1, K3) ax{jele}EKz " )’” ;EI)ZXIEI(l ” )’”]’
€)
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Lemma 4 (see [17]). Let H be a real Hilbert space and let K be
a nonempty closed convex subset of H. Let f : H — RU{+00}
be a convex and uniformly continuous mapping. Let {K,}% C
H be a family of nonempty closed convex subsets such that f is
proper on each K,, and H(K,,,K) — 0asn — +oo. Then, for
any x, € H,
- fp.. _ phe

HETMPKn xo = P x,. (6)
Lemma 5 (see [19]). Let {a,} and {b,} be two nonnegative real
sequences satisfying

a,., < ka,+b, (7)

with0 < k < land b, — 0. Then lim,,_, ya, = 0.

In order to obtain our results, the following definitions are
crucial to us.

Definition 6. LetT : H x H — H be a mapping. T is said to
be

(i) y-Lipschitz continuous with respect to the first argu-
ment, if there exists a constant y > 0 such that

IT(x2) =T (3, 2)| < yfx -y

|, Vx,y,zeH; (8)

(ii) pu-strongly monotone with respect to the first argu-
ment, if there exists a constant ¢ > 0 such that

Vx,y,z € H.
)

(T(x,2) =T (12),x-y) = ulx -,

Definition 7 (see [20]). Let F : H — 2" be a multivalued
mapping. F is said to be &-H-Lipchitz continuous, if there
exists a constant & > 0 such that

H(F(x),F(y))<&|x-y|, VYx,yeH. (10)
3. The Multivalued Mixed Variational
Inequality System

In this section, we will introduce a new system of multivalued
mixed variational inequality in a Hilbert space. Let H be a
real Hilbert space, and let K be a nonempty closed convex
subset of H. Let S,T : H x H — H be two single-valued
mappings, let f : K — R U {+o00} be a proper, convex, and
lower semicontinuous mapping, and let E,F : H — 2 be
two set-valued mappings. We consider the following system
of multivalued mixed variational inequality problem: find
(x,y) € Kx K, u € E(x),and v € F(y) such that

$S,v),z-x)+ f(2)- f(x) =0,

(T(yu),z=y)+f(@-f(y)20,

If E = F = I, where I is the identity mapping, then
the problem (11) reduces immediately to the following mixed
variational inequality system: find (x, y) € K such that

S(xy),z=x)+ f(z) - f(x) =0,
(T(y,x),z=y)+ f(&) - f(y) 20,

Vz € K,

(11)
Vz € K.

Vz € K,
(12)
Vz € K.
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IfK =H,E=F=1Sy) = sA(y,x) + x — y, and
T(y,x) =rA(x, y)+x—yforallx, y € H,where A: HxH —
H, then the problem (11) is equivalent to finding (x, y) € H
such that

(sA(p,x)+x-y,z=x)+ f(2) - f(x) =0,

VzeH, s>0,

(13)
(rA(x,y)+y-xz-y)+ f(2)- f(y) 20,
VzeH, r>0,

which was studied by Petrot [5].

fE=F=1If=0,S8xy) = sA(y,x),and T(y,x) =
rA(x, y)forallx, y € H,where A: HxH — Hands,r >0,
then the problem (11) is equivalent to finding (x, y) € K such
that

<5A()’)X)+X—)/,Z—x) >0, VzeKk, s>0,
(14)

(rA(x,y)+y-x2z-y)>20, VzeK, r>0.

The system (14) was studied by Chang et al. [4].

In brief, the system (11) of multivalued mixed variational
inequality is more general and includes many systems of
variational inequalities as special cases (see [6-9, 21]).

The property of generalized f-projection operator plays
an important role in solving the system of multivalued mixed
variational inequality problem. From Lemma 2, it is easy to
see that the following lemma holds trivially.

Lemma 8. The problem (11) is equivalent to finding (x, y) €
K x K, u € E(x), and v € F(y) such that

x = PP (x = pS(x,v)), )

y =Pl (y - p,T (),

where py, p, > 0.

For any given (x, ¥,) € K x K, we choose u, € E(x,) and
vy € F(y,). By Nadler Jr. [22], for any (x;, y;) € K x K and
€ > 0, there exist u; € E(x,) and v, € F(y,) such that

g — ]| < (1 + &) H(E (x,),E(x7)),

(16)
[vo —vill < (1 +&) H(F (35),F (1)) -

Based on (15) and (16), we can construct the following
algorithm for solving the problem (11).

Algorithm 9. Assume that K, S, T, E, F, and f are the same
as in the problem (11). For any given (xy, y,) € K x K,

u, € E(x,y), and v, € F(y,), we compute X,,, 1, V,i1> Upi1>
and v,,,, as follows:

Xny1 = (1 - an) Xp T “nplj;pl (xn - PIS (xn’ Vn)) >

Yur = (1= B2) v+ BuPL” (= T (o))
Uy € E(%011)
letnir = tall < (14 1+ D7) H(E (x,1) E (), (17)
Vet € F (Vur1) s
[vner = vall < (14 (14 D7) H(F (30) . F (0)) 5
n=0,1,2,...,
where 0 < a,,, B, < 1 are constants.

Let {K,},, be a family of nonempty closed convex
subsets in H. Now we construct the following perturbational
algorithm for the problem (12).

Algorithm 10. Assume that K, S, T, and f are the same as in
the problem (11). For any given (x,, y,) € K x K, we compute
X, and y,.; as follows:

Xn+1 = Plélpl (xn - PlS (xn’ yn)) >

Tt = PP (= T %)) » (18)

n=20,1,2,....

4. Existence and Convergence Theorems

In this section, we will prove the existence of solutions for
the problem (11) and the unique existence of solutions for the
problem (12), respectively. In addition, we will provide the
convergence results of Algorithms 9 and 10, respectively.

Theorem11. Let H be a real Hilbert space, let K be a nonempty
closed convex subset of H, and let f : K — R U {+oo} be a
propet, convex, and lower semicontinuous mapping. Let S : Hx
H — H be p,-strongly monotone and r, -Lipschitz continuous
with respect to the first variable and t,-Lipschitz continuous
with respect to the second variable. Let T : H x H — H be
U, -strongly monotone and r,-Lipschitz continuous with respect
to the first variable and t,-Lipschitz continuous with respect to
the second variable. Let E : H — C(H) be & -H-Lipschitz
continuous; let F : H — C(H) be &,-H-Lipschitz continuous,
where C(H) denotes the collection of all closed subsets of H.
Suppose that 0 < o, 3 < 1, and p,, p, > 0 satisfy

6, = \1-2pu +piri <1,
0, = \1-2ppp, + pi1; < 1, (19)

lim 8, =5,

n—+00

apti§, < B(1-6,).

lim «, = a,
n—+oo

Bpatréy <a(1-6,),



Then (x,,y,,u,,v,) generated by Algorithm 9 converges
strongly to (x, y,u,v) asn — +00; moreover, (x, y,u,v) is
a solution of system (11).

Proof. From Algorithm 9 and Lemma 3, we have
"xn+1 - xn"
< (l - (xn) "xn - xn—l“

+a, PIJ;’pl (xn - PlS (xn’ Vn))

L (% = 1S (et 1))
< (1= @) [, = x4
400 1% = % = 21 (S (%0 ¥2) = S (vt
< (1-a,) [, — x|
+ &, P "S (%=1 V) = S (%15 Vn—l)"

+ o, "xn —Xp-1 7 P1 (S (xw Vn) -8 (xn—l’ Vn))" .
(20)

Since S is p, -strongly monotone and r, -Lipschitz continuous
with respect to the first variable, we obtain

“xn = X1 = pr(S(x, v,) = S(x, 5 Vn))"2

< "xn - xn—1"2

-2 S )n_S n—1°>Yn)>*n = Ay—
A5 o) =S )

+ p12 Hs(xn’ Vn) - S(xn—l’ Vn)"

< "xn - xn—1"2 - ZMIPI "xn - xn—1"2
ol = xal

The &,-H-Lipschitz continuity of F yields that

"S (xn—l’ Vn) =S (xn—l’ Vn—l)“

<17 ||vn - vn,1||

cu(1+ ) HER) FO) D

1
=T (1 + ;)52 19 = Yua -
It follows from inequalities (20)-(22) that
”xn+1 - xn"
1
< (1= ) [ = 5l + prra (14 ) Iy = 2l

+o,\[1 = 2pypy + piry (B

= (1 o, t anel) ”xn - xrﬁl" +a, "yn - yrhl" >
(23)

where a, = o, p,7,8,(1 + 1/n) and 6, = \|1 - 2p, p; + pirs.
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By the assumptions of T' and E, following very similar
arguments from (20)-(23), we have

“T (yn—l’ un) -T (yn—l’ un—l)"

<7 ||un - un_1||

co(1+ ) HEE) B Y
n
1
<t (142 )& b= w0,
n
Hyn “Vn-1 pZ(T(yn’ un) - T(yn—l’ un))uz
- , (25)
< (1 —2p,u, + Pz”z) (A
Hence,
||yn+1 - yn"
1
S (1 - ﬂn) "yn - yn—l" + ﬁnPZTZEI (1 + ;)
X ||%, = x4 | (26)

+ B\ =254t + P373 [ = Y|
= (1 - ﬁn + ﬁrLeZ) "yn - yn—lll + bn “xn - xn—l” >

where b, = ,0,7,&,(1 + 1/n) and 0, = \|1 = 2p,p, + p2r3.

Now (23) and (26) imply that

"xn+1 - xn" + ||yn+1 - yn"

<(1-a,+a,0, +b,)|x, — x|

(27)
+ (1 - ﬁn + ﬁnGZ + an) "yn - yn—l"
< /\n (”xn - xn—l" + "yn - ynflll) 4
where

An = maX{l - &y +“n91 +bn’1 _ﬁn +:Bn62 +an}’
(28)

Vn=12,....
Since lim,, _, , o, = aand lim, _, , B, = B, we know that

lim A, = A, where

n—+o0o0’*n

A=max{l-a(l-0,)+Bp,1¢,,

1-B(1-6,) +ap1,&,}.
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Itis clear that 0 < A < 1 due to (19). Consequently, there exist

N >0and A < A < 1suchthatA, < Aforalln > N.It follows
from (27) that

"xm - xn" + "ym - yn"

—

< Z (“xkﬂ - xk" + ||yk+1 - yk")

=n

bl

(30)

m—1
< Y A (e = x|+ e = v
k=n

m—1
< Z/\k_N (||XN+1 - xN|| + ”)’N+1 - yN") >
k=n

forall m > n > N. Lettingn — +o0 in (30), we obtain
lim, | lx,, —x,l = 0andlim,_,, lly,, — y,I = 0, and
so {x,} and {y,} are Cauchy sequences in K. Therefore, there

exist x, y € K such thatlim, ,, x, = x and lim
y.

n—>+ooyn

From inequalities (22) and (24), we know that {u,} and
{v,} are both Cauchy sequences in H, and so there exist u, v €
H such thatlim, _,, u, = uandlim v, = v.Since u,, €
E(x,)and v, € F(y,), we have

n— +00

d (u, E (x)) = inf {[lu - z||, z € E(x)}
< |lu-u,| +d (u,, E (x))
< |u=-u,| +H(E(x,),E(x))
< =t + & e — ] — 0,
d(v,F(y)) = inf{lv—zl, z € F(y)}
<[v-vl+d (v F(y)
<|v=vl+H(E(y,),F(y))

<lv=val + &y -yl —0.

(31)

Thus, u € E(x) and v € F(y). By the continuity of PIJ;, S, and
T, it follows from (17) that

x = PP (x = pS(x,v)), )

y =Pl (y - p,T ().

Lemma 8 shows that (x, y,u,v) is a solution of system (11).
This completes the proof. O

Theorem 12. Let H be a real Hilbert space and let K be a
nonempty closed convex subsets of H. Let f +: H — R U
{+00} be a convex and uniformly continuous mapping and let
{K,};% < H be a family of nonempty closed convex subsets
such that f is proper on each K, and H(K,,K) — 0 as

n — +00. Let S, T be the same as in Theorem 11. Suppose that
pi> P, > 0 are such that

VI=2py +piri +pp1y < 1,
\1=2p,u, + p2ri+ pi7y < 1.

(33)

Then (x,, y,) generated by Algorithm 10 converges strongly to
(x,y) asn — +00; moreovet, (x, y) is the unique solution of
system (12).

Proof. Define the norm || - ||, on product space H x H by

G VI = Nl + 11Vl V(wv) e HxH. (34)

It is easy to see that (H x H, | - ||;) is a Banach space. Let G :
K x K — K x K be defined by

Gu,v) = (PIJ;’Pl (u—p;S(u,v)) ,PI?PZ (v—p,T (v, u))),

V(u,v) € HxH.
(35)

Forany (u;, v;), (u,, v,) € HxH, it follows from Lemma 3
that

IG (w1, 1) = G (1, )|

= P& Gy = 1S (101,2)) = PEP (11, = 1S (1, )|
+|PE (= paT (1)) = BLP (v = T (v30)|

< Jluy —uy = pyS (ug, vy) + pyS (1, v)) |
+vy = v, = pT (v, uy) + p, T (vyo 15|

< Jluy —uy = pyS (g, vy) + pyS (1, )|
+p1 [[S (g v1) = S (1, v)) |
+lvy = vy = pT (v, uy) + T (vyo 1)
+p2 [T (v ) = T (v 1)

< oy =1y = p1S (w1 vy) + 1S (g v1)|| + pr7y 91 = v
+|vi = va = T (v uy) + po T (vyo 1)

+ /T "“1 - ”2" .
(36)



By the assumptions imposed on S and T, we obtain

ey = 1, = p1S (o v1) + 1S (a5 V1)||2
<y - L£2||2 =2p, (S(up,vy) = S(up, vy) 1y — 14y)
+ pf“S(ul,vl) - S(u,, 1/1)"2
< (1=2mpy +piry) o - ],
[vi = va = p T (v uy) + pZT(vz,ul)"2
< v - v2||2 =20, (T (v, uy) = T (vy 1) , vy — v3)
+ 2Ty, 1) = Ty )|

< (1- 2100+ ) I -
(37)

From (36)-(37), we have
IG (w1, v1) = G (1o )|
< <W+Pﬂz> |
+ <\/m+ P1T1> [lv = v

< K| (uys vy) = (u, v) |5

(38)

where k = max{\/1 - 2pyu; + P12+ p1y,

\1=2pu, + p2ri + py7i}. It follows assumption (33)

that 0 < k < 1. This shows that G : K x K — K x K
is a contractive operator, and so there exists a unique
(x, ) € K x K such that G(x, y) = (x, y). Thus, (x, y) is the
unique solution of system (12).

Now we prove that x, — xand y, — yasn — +oo.
In fact, it follows from (18) that

s = ]
= | (5 = 1S (o ) = PEP (3= 1S ()|
< [PE" (3 = 1S (o 3)) — BEP (= piS (x,9)|
+|PEP (e = piS (%, 7)) - PEP (x - piS (5. 9)

19s1 = 71
= [P (= 2T (3 )) = PE” (v = puT (3, ))|
= |PE% (= 2T (o)) = PLP (3= T (32 0)|

+ [P (= T (32) = PL” (v = 2T (3:))| -
(39)
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Following very similar arguments from (36)-(38), we have
[PE" (= 215 (s 7)) = B (3= 1S (3, 9)|
+[PE (= 22T (o) = PE (3= T (320))

<K (e =l + v = 71D
(40)

It follows from (39)-(40) that
s =l + 1yer = 2l < k(e = ] + [l = 20) + o
(41)

where

b, = [P (x - S (x.9)) = PEP (x - piS (%, )|

+|PE (v = 2T (1)) = PEP (y = 2, (39)).
(42)

An application of Lemma 4 yields thatb, — 0,asn — +oo0.
Now Lemma 5 implies that [ x,,,,; — x|l + [ ¥,,; — ¥l = 0,and
sox, — xand y, — yasn — +0o. This completes the
proof. O

Remark 13. Theorems 11 and 12 improve and generalize some
known corresponding results.

()IfK =H,E=F =13S8kxy) = sA(y,x) +x -y,
and T(y,x) = rA(x,y) + x — y,forall x,y € H,
then the problem (11) is equivalent to the problem (13)
studied by Petrot [5]. We can get the existence and
convergence results of solutions for the problem (13)
from Theorems 11 and 12.

() IfE=F=1I f=0,S,y) =sA(y,x),and T(y, x) =
rA(x, ), for all x,y € H, then the problem (11) is
equivalent to the problem (14) studied by Chang et al.
[4]. We can get the existence and convergence results
of solutions for the problem (14) from Theorems 11
and 12.
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