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Abstract In this paper, we study a general viscosity explicit rule for approx-
imating the solutions of the variational inclusion problem for the sum of two
monotone operators. We then prove its strong convergence under some new
conditions on the parameters in the framework of Hilbert spaces. As applica-
tions, we apply our main result to the split feasibility problem and the LASSO
problem. We also give some numerical examples to support our main result.
The results presented in this paper extend and improve the corresponding
results in the literature.
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1. Introduction

Let H be a real Hilbert space. In this paper, we study the variational inclusion
problem (VIP) which is the problem of finding z € H such that

0 € (A+ B)z (1.1)

where A : H — H is an operator, B : H — H is a set-valued operator and Oy is a
zero vector in H. The set of solutions of VIP is denoted by (A + B)~10g.

It is known that the variational inclusion problem is a generalization of variation-
al inequalities, equilibrium problem, split feasibility problem, convex minimization
problem and linear inverse problem (see [23,33,37]). Moreover, the variational in-
clusion problem has many applications in applied sciences, engineering, economics
and medical sciences especially image and signal processing, statistical regression
and machine learning (see, e.g. [6,34,39]).
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A popular method for solving the VIP is the forward-backward algorithm (FBA)
[3,16,21,40] which is defined by the following manner: z; € H and

Tpy1 = Jf(xn —rAz,), Yn>1, (1.2)

where A : H — H is a monotone operator and B : H — H is a maximal monotone
operator and JP := (I + rB)~! is a resolvent operator of B for r > 0. It was
shown that the sequence {z,}} generated by FBA converges weakly to a solution
of VIP. This method also includes, in particular, the proximal point algorithm
[5,13,18,27,32] and the gradient method [4,17].

In order to obtain the strong convergence, Lopez et al. [23] introduced the fol-
lowing Halpern iteration for solving the VIP: z; € H and

Tpy1 = apu+ (1 — an)an (p — rn(Azy + ap) + by), Yn >1, (1.3)

where u € H is a given point, {a,} and {b,} are sequences in H, A: H — H is a
monotone operator and B : H — H is a maximal monotone operator. They proved
that the sequence {x,} generated by (1.3) converges strongly to a solution of VIP.
Lin and Takahashi [22] proposed the following modified FBA by using the vis-

cosity approximation method introduced by Moudafi [29]: 21 € H and
Tpi1 = aph(z,) + (1 — an)JB (2, — 1 Azy), Vn>1, (1.4)

n

where h : H — H is a contraction, A : H — H is a monotone operator and
B : H — H is a maximal monotone operator. They proved that the sequence {z,}
generated by (1.4) converges strongly to a solution of VIP.
In recent years, some modifications of FBA have been investigated extensively by
many researchers in the several setting (see, e.g., [1,8,12,14,15,19,20,30,31,35,38]).
Takahashi et al. [37] introduced the following iteration for solving the fixed point
problem of a nonexpansive mapping and the variational inclusion problem:

Tpt1 = Bnn + (1 = Bp)T(qu+ (1 — an)JfL (xn, —rnAzy,)), Yn>1, (L.5)

where u € H is a given point, T is a nonexpansive mapping, A : H — H is a
monotone operator and B : H — H is a maximal monotone operator. Under
suitable conditions, they proved that the sequence {z,,} generated by (1.5) converges
strongly to a common solution.

On the other hand, a typical problem is to minimize a quadratic function over
the set of the fixed points of a nonexpansive mapping 1" on a real Hilbert space H:

ming e (1) %(Gx,x) — f(=), (1.6)

where A is a linear bounded operator and f is a potential function for yh (i.e.,
f'(x) = vh(zx) for z € H).

Using the viscosity approximation method, Marino and Xu [26] introduced the
following general iterative process for a nonexpansive mapping 7" on H:

Tnt1 = apvh(x,) + (I — @, G)Txy, Yn > 1, (1.7)

where h is a contraction on H and 0 < v < %. They proved that the sequence
{z,} generated by (1.7) converges strongly to a unique solution of the variational
inequality

((vh — G)z,xz — z) <0, Vzx e F(T), (1.8)
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which is also the optimality condition for the minimization problem (1.6).
Very recently, Marino et al. [25] introduced the following general viscosity ex-
plicit rule in real Hilbert spaces:

{fn+1 = Bnl'n + (1 - 6n)Txna

1.9
Tuit = 0nh(@n) + (I — anG)T(bnn + (1 — t)inss), Va1, )

where T is a nonexpansive mapping and h is a contraction on H. They proved
that the sequence {z,,} generated by (1.9) strongly converges to a fixed point of T,
which is also the unique solution of the variational inequality (1.8).

Motivated by the works in the literature, we aim to propose a new general
viscosity explicit rule for solving variational inclusion (1.1) in the framework of
Hilbert spaces. We prove its strong convergence under some suitable condition on
the parameters. As applications, we apply our main result to the split feasibility
problem and the LASSO problem. Some numerical experiments are also given in
this paper.

2. Preliminaries and lemmas

In this section, we provide some basic definitions and lemmas which will be used in
our proof.

Let C be a nonempty, closed and convex subset of a real Hilbert space H. Let
T : C — C be a nonlinear mapping. We denote F'(T') by the set of fixed points of
T.

e A mapping T : C — C is said to be nonezpansive if

e A mapping T : C — C is said to be contractive if there exists a constant
6 € (0,1) such that

[Tz =Tyl <Oz —yl, Va,yeC.

e A mapping G : H — H is said to be strongly positive if there is a constant
4 > 0 such that

(Gz,z) >7|z|?, Ve H. (2.1)

Let A: H — H be a set-valued operator. We denote the domain of an operator
A by dom(A) = {z € H : Az # 0}. The set of all zero points of A is denoted by
A*10H, i.€.,

A’10H:{meH:OH EA:L’}

where Oy is a zero vector of H.
e An operator A is said to be monotone if for each z,y € dom(A),

(u—v,z—y) >0, ue Ar and v € Ay.

e An operator A is said to be a-inverse strongly monotone if for each x,y €
dom(A), there exists o > 0 such that

(u—v,x—y) > al|dz — Ay|>, vw€ Az and v € Ay.
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e A monotone operator A is said to be maximal if the graph of A is not prop-
erty contained in the graph of any other monotone operators. It is known that a
monotone operator A is maximal if and only if R(I +rA) = H for all r > 0, where
R(I +rA) is the range of I + rA.

In this case, we can define the resolvent operator of A for r by JA = (I+rA)~!:
H — dom(A). It is known that J# is single-valued and nonexpansive. Moreover,
F(JA) = A710g (see [36]).

Let C' be a nonempty, closed and convex subset of a real Hilbert space H. The
nearest point projection of H onto C' is denoted by Pc with the property

[ = Pox| < [lz —yl|

for all z € H and y € C. Such Pc is called the metric projection of H onto C. It
is well known that P satisfies

(r — Pox,y — Pcx) <0

for all z € H and y € C (see [36]).
We next recall some facts which will be needed in the rest of this paper.

Lemma 2.1 ( [36]). Let H be a real Hilbert space. Then the following statements
hold:

(i) llz+yll* < =l* + 2{y, x +y) for all z,y € H;
(ii) [tz +(1=t)y[? = t]z|?+ A= t)lly|* —t(1 1)l —yl* fort €R and z,y € H.

Lemma 2.2 ( [26]). Assume G is a strongly positive linear bounded operator on a
Hilbert space H with coefficient ¥ > 0 and 0 < p < ||G||7t. Then, ||[I—pG|| < 1—p7.

Let A : H — H be an a-inverse strongly monotone and B : H — H be a
maximal monotone operator. In what follows, we shall use the following notation:

T,=JB(I —-rA)=T+rB)"' (I -rA), r>0.
Lemma 2.3 ( [23]). The following statements hold:
(i) Forr >0, F(T,) = (A+ B)~t0.
(i) For0<r<sandz € H, ||z — T,z| < 2|z — Tsx|.

Lemma 2.4 ( [23]). Let H be a real Hilbert space. Assume that A is an a-inverse
strongly monotone in H. Then, given r > 0, we have

ITox = Toyl* < llz = yl* - r(20 = )| Az — Ay]|?
=T = I = rA)z — (I = JE) I = rA)y|?,

forall z,y € B, :={z € H : |z|| < r}. In particular, if 0 < r < 2a, then T, is
nonexpansive.

Lemma 2.5 ([26]). Let H be a real Hilbert space. Let T be a nonexpansive mapping
on H such that F(T) # 0, G be a strongly positive linear bounded operator on H
and h be a contraction on H with coefficient 0 € (0,1) and 0 < v < 7/6. Let {z:}
be a net which is defined by

2zt = tyh(z) + (I —tG)Tz, Vi€ (0,1).
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Then {z;} converges strongly as t — 07 to a point z € F(T), which solves the
variational inequality:

(vh(z) — Gz,z — z) <0, Yo € F(T).

Lemma 2.6 ( [42]). Assume that {s,} is a sequence of nonnegative real numbers
such that

Sn+1 S (]- - "Yn)sn + 5717

where {v,} is a sequence in (0,1) and {§,} is a sequence in R such that

(Z) 220:1 Yn = OO

(#) limsup,, % <0 or Y2 |00 < .
Then, lim, _, s, = 0.

Lemma 2.7 ( [24]). Let {s,} be sequences of real numbers such that there exists
a subsequence {n;} of {n} such that s,, < sp,+1 for all i € N. Then there exists
an increasing sequence {my} C N such that limy_,oc mi = oo and the following
properties are satisfied by all (sufficiently large) numbers k € N:

Smy, < Smy4+1 and Sk < Spyy 1.

In fact, my, == max{j < k:s; <sji1}.

3. Main results

In this section, we introduce a new general viscosity explicit rule for solving the VIP
and prove the strong convergence theorem of the proposed method in real Hilbert
spaces.

Theorem 3.1. Let H be a real Hilbert space. Let A : H — H be an «a-inverse
strongly monotone operator and B : H — H be a maximal monotone operator such
that (A+ B)~10 # 0. Let G : H — H be a strongly positive linear bounded operator
with coefficient ¥ > 0 and h : H — H be a contraction with coefficient 8 € (0,1)
such that 0 < v < 7/6. Choose an initial guess x1 € H, let {x,}52, be a sequence
generated by

Tpt1 = ﬁnxn + (1 - Bn)JEL (-rn - TnAmn)a
Tnt1 = anyh(zn) + (I — O‘nG)Jfl (I = rpA)(than + (1 = ty)Tny1), Vn>1,
(3.1)

where {r,} C (0,20), and {a,}, {B,} and {t,} are sequences in (0,1). Suppose
that the following conditions are satisfied:
(C1) lim, o0 o, =0 and Y0 | oy = 00;
(C2) liminf, o0 (1 —t,)(1 — Bn) > 0;
(C3) 0 < liminf, o r, < limsup,,_, . ™ < 2a.

Then {x,}52, converges strongly to an element z = P oy gy-107h(2).
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Proof. Since o, — 0 as n — 0o, we may assume, without loss of generality, that

an < |G||7! for all n > 1. For each n > 1, we put T, := JZ (I — r,A).
z € (A+ B)7'0. By the nonexpansivity of T},, we have

< Bullwn — 2| + (1 = Bo) | Tnwn — Tzl

= llzn — 2|
By Lemma 2.2, we have

[#n41 — 2]
= |lan(Yh(zn) — G2) + (I — anG)(Th(tnxn + (1 — tn)Tns1) — Tn2)||
< an|vh(zn) — Gz|| + |1 — an G| Tn(tnn + (1 = tn)Tng1) — Tnz||
< anY[|h(zn) = h(2)]| + amllvh(z) — Gz
+(1 = Y [lltn(zn = 2) + (1 = ) (@t — 2)||
< anybl|zn —z[+(1—any) (tnlln — 2[4+ (1= t0) [Zns1 — 2] +an[[yh(2) - G2||

_ _ [vh(z) — Gz

<(1-F—-7v)a)|en — 2| + (7 — )y ————
(1= =70))] |+ —0) E—;
<max{||xn_z||7WL(Z)_GZ|}.
Y =0
By induction, we obtain
lzm — 2| gmax{|x1—z,W_GZ”}, vn > 1.
=0

Hence {x,} is bounded.
For each n > 1, we put z, := t,z, + (1 — t,)Tp41. By Lemma 2.4, we have

| Tn2n _Z||2

= HJfL (I—-r,A)z, — pr (I- T’nA)Z||2 (3.2)

< llzn — z||2 —rn(2a — )| Az, — Az||2 —|lzn — rndzy — Tnzn + rnAz||2.
Also,

20 — 2II?
< tollzn — 207 + (1 = ) [Znt1 — 2|

< tn”zn - Z||2 =+ (1 - tn) [ﬂn|xn - Z||2 + (1 - Bn)”ann - 2”2]
< tullan — 2l + (1~ 1) [ﬁmn AP (1 B (nxn P
—rn (200 — 1) || Az, — A2||? — |2y — T Ay — Ty, + rnAz||2)}

< flon— AP - (1 - )1 —m(rn(za )| Az — Az
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+zn — rnAx, — Thxy, + rnAzQ) . (3.3)

Substituting (3.3) into (3.2), we get
[T zn — 2”2

<l = 2P = (= 1)1 = o) (72 = ) Az, — ]

+zn — rnAx, — Thxy, + rnAz||2)
—rn (20— 1) || Azn — A2||? = |20 — TnAZp — Tnzn + raAz|?. (3.4)
From Lemma 2.1 (i) and (3.4), we have

|41 = 2>
= [lan(Yh(zn) — G2) + (I — anG)(Tzn — Z)H2
< NI = anG)(Tnzn = 2)II* + 20my{(A(xn) = h(2), ¥nt1 = 2)
+20, (vh(z) —
< (1= )1 Tnzn — 2)1* + 2007020 — 2|41 — 2|
+2a, (Yh(2) — Gz, xpny1 — 2)
< (1= an)?||Tnzn — 2% + Oéw@(llwn — 2| + |znt1 — 2| )
+20, (Yh(z) — Gz, xpy1 — 2)

< (1= any)?|[lzn = 2)1* = (1 = t2)(1 = Bn) (Tn(ZO‘ — 1) || Az, — Az|?

Gz,Tpy1 — 2)

+|@n — rpAx, — Thxy, + rnAz||2> — (20 — )| Az — AZ||2

o = i = T 4 1P| + (o =21+ s oIF)

+2a,(Yh(z) — Gz, Zny1 — 2)
< ((1 —and)? + O‘n79)||xn — 2| + apyllznir — 2|2

—(1 = an9)*(1 —t,)(1 = By) (rn(2a — )| Az, — AZH2
+zn — rnlx, — Thxy, + rnAzHQ) —(1- anﬁ)2 (rn(Qa — 1) ||Azn — Az||2

+zn — rnAzy — Thzn + rnAzz) + 2a, (vh(2) — Gz, 2p11 — 2).

This implies that

41 — 21|
o =\2
< (1—a,y) +an79”xn 2
1—ay~0
_(1 — anﬁ/)Q(l _tn)(l _ﬂn) r (20[_7,, )HAiL’ —AZ||2
1 —an’y@ n n n

1— a,7)?
+|xn — rnAx, — Thx, + rnAz||2> — (1332 (rn(2a —rp)|| Az, — Az||?
- bn
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20
+zn — rndlzy — Thzn + rnAzz) + %th(z) — Gz, Zpy1 — 2)
2(’? B Ve)an 2 (Oén'j/)2 2
= 1 2y, V) —
R e e S

-K, (rn(2a — 1) ||Azy, — Az||2 + |ln — rnAzy, — Thx, + rnAz|2)

1—a,7)?
—M rn (20 — 1) || Az — Az||2 + lzn — rnAzn — Tnzn + rnAzH2
1— a0
200,
+m<vh(z) — GZ,JJ»,H,l — Z>, (35)

where K,, := (1_‘1”)127(;_%)(1_6"). We note that liminf,,_, . K,, > 0 and

liminf,, o 7, (200 — ) > 0. For each n > 1, we set

sp = ||zn — 2%,
" 1— a0 ’

o = n(rn@a 1) [ A = A|2 + @0 — 0 Ay — Ton + T”AZ”2>

(i:z:z;(rn@a —ro )| Az — AZ|)? 4 ||2n — rnAzn — Tnzn + 1 Az||?),
8y 1= —— _227;70 (vh(2) — Gz, 2py1 — 2) + l(fi)zl)’j@ 2z, — 2|2
Then (3.5) reduces to the the following formulae:
Snt1 S (L =)8n — M+ 6py VY > 1 (3.6)
and
Snt1 < (L —=7,)8n + 0, Yn > 1. (3.7)

We next show that s,, — 0 as n — oo by considering two possible cases:
Case 1. Suppose that there exists ng € N such that {s,};2,, is non-increasing.
This implies that {s,}72; is convergent. From (3.6), we have

0<7n, <8y —Spg1 + On — TnSn-

Since limy, 00 Vn = liMy 00 0, = 0, which implies that lim, . 1, = 0. Then, we
obtain

lim ||Az, — Az|| = lim |z, — rnAzp — Thzn +rnAz|| =0
n— 00 n—00

and
lim ||Az, — Az|| = lim |x, — rnAz, — Tha, + r,Az|| = 0.
n—00 n—r00

Consequently,

lim | T2, — 25|l =0 and lim ||T,z, —z,| = 0. (3.8)
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Since liminf,, . 7, > 0, there exists r > 0 such that r, > r for all n > 1. Then,
by Lemma 2.3 (i¢), we have

[Tran — o < 2| Thzn — @0l
From (3.8), we obtain
nl;rr;o | Tzn — x| = 0. (3.9)

Let zz = tyh(z) + (I — tG) Tz, Vit € (0,1). Then it follows from Lemma 2.5 that
{2} converges strongly to a fixed point z € F(T}.). So, we obtain

Iz — znl|®
= [[t(vh(z:) = Gap) + (I —1G)(Trz — )|
< (1 —=t9)2 T2t — zn|® + 2t(yh(2¢) — Gy, 26 — 20
= (1 = t9)?||Tr2s — Trn + Tpn — x0||* 4 2t(vh(2¢) — Gp, 20 — 20,)

<(1- tf_y)2 (||Trzt - Tr:cn”2 + 2(Txy — xp, Trzy — xn>)
+2t(vh(z¢) — Gy, 2t — Tp)
< (1= 92 (1t =l + 2Ty = 751 = 0

+2t{vh(z:) — Grp, 2t — Tp)
=(1-2t+ ("yt)2)||zt — :rnHz + 2t{(yh(z) — Gz, 2t — Ty)
+2t(Gzy — Gy, 2t — xy) + fu(2), (3.10)

where

fu() =2(1 = t9)?| Ty 2e — ||| Tyt — 20| — 0 as n — oo. (3.11)
Since G is strongly positive linear, we have

(Gzt = Gapy 2z — n) = (G20 — Tn), 20 — ) > V)20 — 2. (3.12)
It follows (3.10) and (3.12) that

2t(vh(zt) — Gzt, Ty — 2¢)
< (P2 = 209|120 — x| + 26(Gzs — Gny 2t — ) + fu(t)
< (A% = 2)(Gzp — Gy 20 — ) + 26(Gzy — Gy, 20 — ) + fu(t)
= 3Gz — Gap, 2t — ) + fu(t), (3.13)

which implies that

t

1
(Y(z) — Gz, T — 24) < —(Gzy — Gy, 20 — ) + ﬁfn(t) (3.14)

|2

Taking limit n — oo in (3.14) and noting (3.11), we have

M, (3.15)

DO |

limsup(yh(z¢) — Gz, vn — 2¢) <

n—oo
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where M > 0 is large enough. Taking limit ¢ — 0 in (3.15), we have

lim sup limsup(yh(z;) — Gz, xp, — 2) < 0. (3.16)

t—0 n— 00

(vh(
= (vh(z) — Gz,xy, — 2) — (Yh(2) — Gz, 2y — 2zt) + (Yh(2) — Gz, 2y — 2t)
— (v (z) = Gz, xn — 2z¢) + (Yh(2) — Gz, 20 — 2¢) — (Yh(2t) — G2y 2 — 21)
H(vh(z) — Gz, 20 — 241).
It follows that

lim sup(vh(z) — Gz, x, — 2)
n—oo

< Ivh(z) = Gzllllz = 2l + (1G] +70)llz = = lim[|lzn — 2|
+limsup(vh(zt) — Gzt, T — 2t).
n—roo
Then, from (3.16), we obtain that
limsup(yh(z) — Gz, 2, — z) = limsup limsup{yh(z) — Gz, z, — 2)

n—00 t—0 n—00
< lim sup lim sup(vh(z¢) — Gz, ¢y, — 2t)
t—0 n—o0
<0. (3.17)
Note that

1Tnzn — 2|l < | Tnzn — 2nll + |20 — x|
< HTnzn - ZnH + ||Tn17n - zn”

This together with (3.8) implies that

lim ||T},2, — zn] = 0. (3.18)

n—oo

Further, we have

[Znt1 = @nll < [[@n1 — Toznll + [[Thzn — 2|

This together with (3.18) implies that
HILH;O |Znt1 — nll = 0. (3.19)
Combining (3.17) and (3.19), we get that

limsup(yh(z) — Gz, xp11 — 2z) < 0. (3.20)

n— oo

Due to (3.7), we see that Y > | v, = co and limsup,,_, f{—" < 0. Utilizing Lemma
2.6, we can conclude that lim,,_,, s, = 0. Therefore x,, — z as n — co.
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Case 2. There exists a subsequence {n;} of {n} such that s,, < s,

,+1 for all

i € N. By Lemma 2.7, there exists a non-decreasing sequence {my} C N such that

limg_, oo Mg = 00 and
Smp < Smp+1 and Sk < St
for all k¥ € N. So, we have
0 <Ny < Sy — Smp+1 + Omp — YmeSm, — 0 and k — oo.
This implies that
kli_g)lo 1T 2y, — 2me |l =0 as klln;o 1T, Ty, — Ty || = 0.

Following the proof line in Case 1, we can show that

lim || T, @m, — Tm, || =0
k—o0
and
limsup(vh(z) — Gz, xm, — z) < 0.
k—o0
Since

||kazmk - xmkH < Hkazmk - ka” + Hzmk - Imk”
< Hkaka — Zmy ” + (1 - Smk)(l - ﬁmk)Hkammk
< Hka'ka - ka” + Hkaxmk - xmk”

This implies by (3.18) that

k—o0

Note that

mekJrl = Tmy, ” < mekJrl - kazmk H + ||kazmk = Tmy, ”

(3.21)

(3.22)

_xmkH

S Amy, ||h(xmk) - kazmk ” + Hkaka = Tmy, ”

Hence, we have

Hm |2, 41 = T, | = 0
k— o0

and hence

limsup(vh(z) — Gz, Tm+1 — 2) <0

k—o0 -

From (3.6), we have
Smp+1 < (1 - 7mk)5"lk + 6mk'
This implies that

Yy Smy S Smy, T Smy+1 + 5mk~

(3.23)

(3.24)

(3.25)
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Since Sy, < Smy+1 and oy, > 0 then limg_, o s,,, = 0. By the fact that a? —b> <
2a(a —b) for a,b € R, we have

|Smk+1 - Smkl = ||$mk+1 - Z||2 - ||$mk - Z||2
< 2fwm,, — 2ll([zme+1 — 2l = [[#m, — 2I])

< 2fzmy, = 2l |Tmi1 = g |-

This implies by (3.23) that
kllrgo(smk+1 — S$m,) = 0.
So, we have
5k < Smyt+1 = Smy, + (Smpt+1 — Smy,) = 0 as k — oo,

which implies that limy_, o s = 0 and so xy — 2z as k — o0o. This completes the
proof. O

Next, we also study the following general viscosity explicit rule (3.1) with the
error sequence.

Theorem 3.2. Let H be a real Hilbert space. Let A : H — H be an «a-inverse
strongly monotone operator and B : H — H be a maximal monotone operator such
that (A+ B)~10 # (. Let G : H — H be a strongly positive linear bounded operator
with coefficient ¥ > 0 and h : H — H be a contraction with coefficient 0 € (0,1)
such that 0 < v < 7/0. Let {x,}2, be a sequence generated by x1 € H and

jn—i—l = 5nzn + (1 - Bn)‘]f, (llfn - TnA’In),
Tpt1 = apyh(z,) + (I — anG)JfL (I =7 A)(tnxn + (1 — ) Tpt1) + €ny Y0 > 1,
(3.26)

where {e,} C H, {r,} C (0,20), and {o}, {Bn} and {t,} are sequences in (0,1).
Suppose that the following conditions are satisfied:
(C1) limy, o0 0y =0 and Y7 | oty = 00;
(C2) liminf,, (1 —t,)(1 — B,) > 0;
(C3) 0 < liminf, o r, < limsup,,_, . ™ < 205

(C4) 30, [len]| < 00 or lim,, ., Ie=l — .

Qn
Then {x,}52, converges strongly to an element z = Piatpy-107h(2).

Proof. For arbitrary initial guess y; € H, we define a sequence {y,} as follows:

Ynt1 = @ Yh(yn) + (I — anG)Tp(tnyn + (1 = t0)ny1), Vn>1,

where T,, = JE (I — r, A). By Theorem 3.1, we know that {y,} converges strongly
to z = Piatp)-107h(2). We next show that x, — z as n — oo. By the nonexpan-
siveness of T;,, we have

Hi"n+1 - gn—&-lH < Bonn - yn” + (1 - Bn)HTnxn - Tnyn”
< zn = ynll-
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It follows that

|41 — Yng |l
lany(h(xn) — h(yn)) + (I — anG)(Tn(tnxn + (1 — t)Tny1)

< any||h(zn) = (ya)ll + (1 = an )| Tn (tntn + (1 = tn)Tni1)
~Tn(tnyn + (1 = t0)Ins1)ll + llenll
< apy|h(zn) = h(yn) [+ (1 —0ny) (tnwn = Ynll+1 = )| Fns1 — yn+1||> +llen||
< anY0)|zn — ynll + (1 — an¥)[|n — ynll + lleanl]
=1 =& —07)an)llzn — ynll + llenll-
From (C4) and Lemma 2.6, we obtain lim, . ||2n — yn| = 0. Then, we conclude
that z,, — z. This completes the proof. (Il

We remark some merits of our work as follows:

(1) The method of proof in Theorem 3.1 is very different from the proof in Theo-
rem 3.1 of Marino et al. [25] because Algorithm (3.1) deals with the problem
of finding an element of (A + B)~'0 which involves the resolvent of maximal
monotone operator.

(2) The result presented in Theorem 3.1 is proved under new assumptions on {3, }
and {t,}.

(3) The result presented in Theorem 3.1 is applicable for solving the split feasi-
billity problem and the LASSO problem (see, Section 4).

4. Some Applications

In this section, we utilize our main result to the split feasibility problem and the
LASSO problem.

4.1. The split feasibility problem

Let C' and @ be nonempty, closed and convex subsets of Hilbert spaces H; and Hs,
respectively. Let T : H; — Hs be a linear bounded operator with its adjoint T*.
The split feasibility problem (SFP) is to find

Z € C such that Tz € Q. (4.1)

This problem was first introduced, in a finite dimensional Hilbert space, by Censor-
Elfving [9] in 1994 for modeling inverse problems in radiation therapy treatment
planning which arise from phase retrieval and in medical image reconstruction (see
[7]). The SFP has also been studied by numerous authors in both finite and infinite
dimensional Hilbert spaces (see, e.g., [10,11,28,41,45,46]).

For solving the SFP (4.7), Byrne [7] introduce the so-called CQ-iterative algo-
rithm for approximating a solution of SFP, which is defined by

Tni1 = Polwn — M (I — Pg)Az,), Yn > 1, (4.2)
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where 0 < A < 2o with a = 1/||A||2. Here, ||A]|? is the spectral radius of A*A. Tt
was shown that the sequence {z,} converges weakly to a solution of the SFP.

It is known that & solves the SFP (4.1) if and only if & is the solution of the
following minimization problem [43]:

min f (),

where f is the proximity function defined by f(z) := 3||(I — Pg)T=|* with its
gradient Vf = T*(I — Pg)T. Further, if Vf =T*(I — Py)T is || T'||*-Lipschitz con-
tinuous, then V£ is 1/||T||?-inverse strongly monotone, where ||T'||? is the spectral
radius of T*T (see [6]). In fact, set A = Vf and B = di¢ in Theorem 3.1, where

ic is the indicator function (see [37]). So we obtain the following result.

Theorem 4.1. Suppose that the SFP (4.1) is consistent. For an initial guess
x1 € Hy, let {z,}52 be a sequence generated by

Tn41 = Bnn + (1 — Bn)Po(xn — rnT*(I — Pg)Tx,),
Tny1 = apYh(zn) + (I — anG)Pc(I — r,T*(I — Po)T)(tnzn + (1 — t0)Zn41),
(4.3)
Vn > 1,where {r,} C (0, ﬁ), {an}, {Bn} and {t,} are sequences in (0,1) which
satisfy the following conditions:

(C1) limy, oo vy, =0 and Y2 | @y, = 00;
(C2) liminf,, (1 —t,)(1 — B,) > 0;

(C3) 0 < liminf, o 7y < limsup,,_, 7 < ﬁ

Then {x,}2, converges strongly to a solution of the SFP.

4.2. The LASSO Problem

The LASSO problem is abbreviation for the least absolute shrinkage and selection
operator, which formulated as the minimization problem:

min ~||Tz — bl subject to ]y < A (4.4)
zER™ 2

where T € R™*" is a given matrix, b € R™ is a given vector and A > 0 is a
tuning parameter. The lasso was introduced by Tibshirani [39] in 1996. It has been
received much attention due to the involvement of the [; norm which promotes
sparsity, phenomenon of many practical problems arising from image and signal
processing, statistics model, machine learning, and so on. It is known that an
equivalent formulation of (4.4) is the following regularized minimization problem:

min f(z) + g(), (4.5)

where f(z) := 3||Tz — b|3, g(z) :== Al|z[1 and A > 0. We know that Vf(z) =
T*(Tx —0) is |T*T||-Lipshitz continuous. This implies that V f is 1/||T*T||-inverse
strongly monotone. The proximal of g(x) = A||z||; is given by

. 1
prox,(z) = argmin, Al|z|; + §||u — |3,
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which is separable in indices. Then, for z € R",
proxy(z) = proxy., (z)
= (pI‘OXAl,1(931),pI"OX>\|A|1(LE2),...,pI‘OXAl,1(93n)>
= (a1, @2, ...y i),

where ay, = sgn(zy) max{|zg| — A, 0} for k =1,2,...,n.
For solving the LASSO problem, Xu [44] (see also [2]) proposed the following
proximal-gradient algorithm (PGA):

Tpal = proxrng(xn —r, T*(Txy — b)). (4.6)

He proved that the PGA (4.6) converges weakly to a solution of the LASSO problem
(4.4).

In what follows, we present a general viscosity explicit rule for approximating
solutions of the LASSO problem in infinite dimensional Hilbert spaces. Set A =V f
and B = prox, , in Theorem 3.1, we obtain the following result.

Theorem 4.2. Suppose that the problem (4.4) is consistent. For an initial guess
x1 € H, let {x,}22, be a sequence generated by

Tp1 = Butn + (1= Bp)prox, (v, — T (Tx, — b)),
Tpy1 = apyYh(2y) + (I — anG)prox,,  ((tnen + (1 —1,)Tni1) (4.7)
=y T*(T(tpxn + (1 — tp)Tpe1) — b)), Yn>1,

where {r,} C (0, ﬁ) and {an}, {Bn} and {t,} are sequences in (0,1). Suppose
that the following conditions are satisfied:

(C1) limy, oo vy, =0 and Y )" | @y, = 00;

(C2) liminf,, (1 —t,)(1 — B,) > 0;

(C3) 0 < liminf, o0y < HMSUD,, 00 Tn < 72

Then {x,}52, converges strongly to a solution of the problem (4.4).

5. Numerical Example

We next give some numerical experiments of a general viscosity explicit rule (3.1).

Example 5.1. Let H = R? with the norm ||x|2 = /2% + 22 + 23 for

x = (w1, 72, 23)" € R®. Consider the mapping G : R? — R? be defined by Gx = 4x
for all x € R3. It is easy to see that G is a linear bounded operator on R? with
4 = 4. Let h: R3 — R3 be defined by h(x) = 0.1x for all x € R3. It is easy to see
that h is a contraction on R3 with § = 0.1. Then, we can choose v = 10. For any
x € R3, let A:R?® — R3 be defined by Ax = 3x — (1,-2,5)! and B : R® — R? be
defined by Bx = 2x. We see that A is a 1/3-inverse strongly monotone and B is a
maximal monotone operator. Moreover, we have for » > 0

JB(x —rAx) = (I + rB) "} (x — rAx)
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_1—37" r

- 1,—2.5)
o<t 29)

for all x € R3. Since @ = 1/3, we can choose 7, = 0.5 for all n € N. Let

_ 1 _ . n _ 1
apy = 100041 /BTL = 2n+3 and tn =52 for all n € N.

Starting x; = (10000, —40000, 50000)* and use ||z,4+1 — Zn |2 < 1076, for stop-
ping criterion. Then, we obtain the following numerical results.

Table 1. Numerical results of Example 5.1 for iteration process (3.1).

Time taken | No. of iterations x, = (a7, 25, 25)" [[Zn41 — znll2

0.110385 2 (—2479.77097902, 9919.58191808, —12398.85489510)° 8.08E+04
3 (203.36993275, —813.08835944, 1016.84966373 ) 1.73E+04
4 (—12.88336871,51.93363061, —64.41684356)* 1.41E403
5 (1.02739736, —3.70989923, 5.13698682)" 9.01E4-01
6 (0.14598968, —0.18417851,0.72994841)* 5.71E+00
7 (0.20354553, —0.41436724, 1.01772764)* 3.72E-01
8 (0.19966701, —0.39882655, 0.99833507)* 2.51E-02
10 (0.19993710, —0.39987152, 0.99968548) 8.69E-05
20 (0.19997096, —0.39994192, 0.99985479)* 8.88E-06
50 (0.19998878, —0.39997755, 0.99994388) 1.28E-06
55 (0.19998982, —0.39997964, 0.99994909)* 1.05E-06
56 (0.19999000, —0.39998001, 0.99995002)" 1.02E-06
57 (0.19999018, —0.39998037, 0.99995091)* 9.8E-07

n

errors of x,

%.. " " o
0 10 20 30 40 50 60
the number of iterations (n)

Figure 1. The error plotting of ||z,4+1 — y||2 in Table 1.

6. Conclusions

In this work, we have introduced new iterative methods for solving the inclusion
problem for the sum of two monotone operators in Hilbert spaces. Strong con-
vergence was discussed under suitable conditions. Some applications to the split
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feasibility problem and the LASSO problem are also given. Preliminary numerical
experiments are provided to support our proposed methods.

Acknowledgements. The authors are grateful to the anonymous referees for their
useful comments and suggestions.
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