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Abstract. In this paper, we introduce and study some new classes of bifunction harmonic variational inequalities.
Various new and known classes of variational inequalities and complementarity problems can obtained as special
classes of bifunction harmonic variational inequalities. The auxiliary principle technique is applied to suggest and
analyze some hybrid inertial iterative methods for finding the approximate solutions of the bifunction harmonic
variational inequalities. The convergence analysis of these iterative methods is also considered under some suitable
conditions. Results proved in this paper can be viewed as a refinement and improvement of the known results. It
is an interesting open problem to develop some implementable numerical methods for solving these problems and to

explore the applications in mathematical and engineering sciences.

1. INTRODUCTION

Variational inequality theory introduced by Stampacchia [50] and Fichera [8] in 1964 inde-
pendently can be viewed as novel generalization of the variational principles. The variational
inequalities can applied to interpret the basic principles of mathematical and physical sciences
in the form of simplicity and elegance. We would like to point out that this theory describes
a broad spectrum of very interesting developments involving a link among various fields of
mathematics, physics, economics, regional and engineering sciences. Variational inequalities
have been extended and generalized in several direction using novel and new techniques,
see [2,5,7,9,11-13,15-17,19-37,40-45,47,48,50]. There are significant developments of variational
inequalities related with multivalued, nonmonotone, nonconvex optimization and structural anal-

ysis. An important and useful generalization of variational inequalities is a class of variational
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inequalities, which is known as harmonic variational inequality. Noor and Noor [26] have estab-
lished that the optimality conditions of a differentiable harmonic convex functions on the convex
functions can be characterized by an inequality, which is called the harmonic variational inequality.

Harmonic variational inequalities and related optimization problems have witnessed an ex-
plosive growth in theoretical advances, algorithmic developments and applications across almost
all disciplines of engineering, pure and applied sciences. Analysis of these problems requires a
blend of techniques and ideas from convex analysis, functional analysis, numerical analysis and
nonsmooth analysis.

In this paper, we introduce and consider some new classes of bifunction harmonic variational
inequalities. Some special cases such as complementarity problems, system of absolute value
harmonic variational inequalities are obtained. There are several methods for solving variational
inequalities such as fixed point, projection, resolvent and descent methods. Due to the nature
of the bifunction harmonic variational inequalities, these methods can not be applied for solving
harmonic variational inequalities. In recent years, the auxiliary principle technique is being used to
suggest and analyze some iterative methods for solving variational inequalities and equilibrium
problems. Glowinski et. al. [9] used this technique to study the existence problem for mixed
variational inequalities. Noor [15,18,20-23], Noor et. al. [12,24-29,34,36,37,41,43,44], Patrickson
[48] and Zhu et. al. [51] have used this approach to suggest and analyze some iterative methods for
solving various classes of variational inequalities and their variant forms.. In this paper, we again
use this technique to suggest a class of iterative schemes for harmonic variational inequalities
problems for bifunction. We also prove that the convergence of these methods require either
pseudomonotonicity or partially relaxed strongly monotonicity. These are weaker conditions than
monotonicity. As special cases, we obtain new iterative schemes for solving variational inequalities
and equilibrium problems. The comparison of these methods with other methods is a subject of

future research.

2. PRELIMINARIES

Let H be a real Hilbert space, whose inner product and norm are denoted by (.,.) and ||.||
respectively. Let C € H be a nonempty closed convex set. Let f : H — R be a locally Lipschitz
continuous function. Let () be an open bounded subset of R". First of all, we recall the following

concepts and results from nonsmooth analysis, see [4,6].

Definition 2.1. [4] Let f be locally Lipschitz continuous at a given point x € H and v be any other
vector in H. The Clarke’s generalized directional derivative of f at x in the direction v, denoted by f°(x,v),
is defined as

f(x+h+tv) - f(x+h)

0 .
X, 0 = lim su .
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The generalized gradient of f at x, denoted df (x), is defined to be subdifferential of the function f°(x;v) at
0. That is

If(x) ={weH: (w0 < fO(x;0), YoeH.)

If f is convex on C and locally Lipschitz continuous at x € C, then df(x) coincides with the
subdifferential f’(x) of f at x in the sense of convex analysis , and f°(x;v) coincides with the
directional derivative
f'(x;v) for each v € H, thatis,f°(x;v) = (f'(x),v), YveH.

Definition 2.2. [4] The set Cy, is said to be a harmonic convex set, if
uv

——€(Cy, Yu,veC, Ae€l01].

vt Au-v) " nosbn 01]

Definition 2.3. [4] The function ¢ on the harmonic convex set Cy, is said to be harmonic convex, if

o(—= >)$(1—/\)qb(u)+/\gb(v), VuveC, Ael01].

v+A(u—-v
The function ¢ is said to be harmonic concave function, if and only if, —¢ is harmonic convex

function.

Definition 2.4. A function f : C,, — H is said to be strongly harmonic convex, if there exists a constant
B > 0 such that
f@ajﬁgra)sa—Ayﬁo+Aﬂm—Aa—Amm—mﬁ Vu,0eC, Ae€01].

If the strongly harmonic convex function is differentiable, then

f(0) = f(u) = (f'(u),

uo

>+,B||U - ullzl Vulv € Ch/
u-—19

and conversely.
We recall that the minimum of a differentiable harmonic convex function on the harmonic convex

set Cj, can be characterized by the variational inequality. This result is due to Noor and Noor [26].

Theorem 2.1.  Let ¢ be a differentiable harmonic convex function on the harmonic convex set Cy,. Then

u € Cy is a minimum of ¢, if and only if, u € Cy, satisfies the inequality
, uv
(@' (), -
The inequality of type (2.1) is called the harmonic variational inequality.

y>0, YoeC, (2.1)

Proof. Let u € Cj, is a minimum of differentiable harmonic convex function ¢. Then

P(u) <P(v), YveC. (2.2)

uv
u+A(u—v)

Since Cj, is a harmonic convex set, so Yu,v € C;, vy = € Cy,. Replacing v by v,) in (2.2)

and diving by A and taking limit as A — 0, we have
fp(%)_(ﬂ”) () uv )

0< A :@u’u—v
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the required result (2.1). Conversely, let the function ¢ be harmonic convex function on the

harmonic convex set Cj,. Then

ST < (1000 +A0(2) = 6(w) +A@(2) - o))
which implies that
()~ (u)
() =¢(u) > lim A A) = (¢/(w),===) >0, using (21).

Consequently, it follows that
o(u) <op(v), Yvedly.
This shows that u € Cj, is the minimum of the differentiability harmonic convex function. m|

We would like to mention that Theorem 2.1 implies that harmonic optimization programming
problem can be studied via the harmonic variational inequality (2.1).

Using the ideas and techniques of Theorem 2.1, we can derive the following result.

Theorem 2.2.  Let ¢ be a differentiable harmonic convex functions on the harmonic convex set Cy. Then

uo

(7). O(v) —p(u) = (' (u), E>' Yu,v € Cy,.
(i) (¢'(u) - ¢'(v),

In many cases, harmonic variational inequalities may not aries as the optimality conditions of

uo

Yy>0, VYu,veCQC,.
v—1u

the differentiable harmonic convex functions. This motivated us to consider the more general
problem, which included the problem (2.1) as a special case.

For given nonlinear bifunctions F(.,.), ®(.,.) : C;, X C;, — R and nonlinear continuous operators
T,A : Cp, — ‘H, consider the problem of finding u € Cj, such that
uv uv

u—v) +¢(A(u)'u—v

F(Tu, )>0, VoveC. (2.3)

which is called the bifunction harmonic variational inequality.
Special Cases. We now discuss some special cases of the problem (2.3):

d). If ®(A(u), %) = P(A(u); =), Vv € Cyp, then (2.3) reduces to finding u € Cj such
that

Y L oAw); )20, YoeC (2.4)

F(Tu, ;
u-—v u-v

is called the bifunction harmonic hemivariational inequality.
(). For @(u, A(u), £&) = fO(u; 22), Vv € Cy, the problem (2.3) reduces to

Uu—-u / u-v

)+ £0(u;

u-—-ov u-—-ov

uo uo

F(Tu,

)>0, YoveC. (2.5)
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Here f0(u; - z]) denotes the generalized directional derivative of the function f(u) at u in the
direction ;. Such type of nonlinear functions f arise in the structural analysis, see [46,47]. Problem
of type (2.5) is called the bifunction harmonic hemivariational inequality. Panagiotopoulos [46,47]
studied the hemivariational inequalities to formulate variational principles connected to energy
functions which are neither convex nor smooth. It is has been shown that the technique of
hemivariational inequalities is very efficient to describe the behaviour of complex structure arising
in engineering and industrial sciences. references therein.

(IIT). Let f is a differentiable convex function and ®(A(u), %) = ®(f'(u), ;). Then problem

(2.5) collapses to equivalent to finding u € Cj, such that

uo

)+ O (f (), =

F(Tu,
u

Vo e Cp, (2.6)

which is known as the mildly nonlinear bifunction harmonic variational inequality and appear to
be a new one.
V). I D(A(u), %) = O(Alul; %), Yo € Cy, then (2.3) reduces to finding u € Cj, such that

F(Tu, - ) + @ (Alul, - U) >0, YoeC, 2.7)

is called the absolute value bifunction harmonic variational inequality [29,41].
(V). IfF(u, %) = B(u, %), ®(u,Au), %) = W(u, =), where B(.,.) and W(.,.) are contin-

7 u-v

uous bifunctions, then problem (2.3) is equivalent to finding u € Cj, such that

uv uv
— U) + Wi(u,

B(u, ” )>0, YoeCy, (2.8)

which is called the bifunction directional harmonic variational inequality.
(VD). If F(Tu, %) = (Tu,*Z) and ®(A(u), %) = (A(u), %), then problem (2.3) is equivalent
to finding u € Cj, such that

7 u-v

uv uv
(Tu, - v> + (A(u), — Yo € Cy, (2.9)
which is known as the harmonic variational inequality involving the sum of two monotone oper-
ators introduced and studied by Noor et. al. [28,29,41-43].

(VI). IfCy={ueH:(u

convex Cy, then problem (2.9) is equivalent to fining u € H, such that

, =) 20, VYov e Cy}isapolar harmonic convex cone of the harmonic

uo uo

€Cp, Tu+A(u)eC;, (Tu+A(u),
L u—0

»=0, (2.10)
is called the harmonic complementarity problem, which appears to be a new one. For the appli-
cations, numerical methods and other aspects of linear and nonlinear complementarity problems,
see [5,11,14,16,17,29,41,45] and the references therein.

(VII). For ®(A(u), %) = 0, then problem (2.3) reduces to finding u € Cj, such that

F(Tu, ) =0, YveCy, (2.11)

u-—-ov
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which is called the bifunction harmonic variational inequality. In brief, for suitable and appro-
priate choice of the bifunctions, one can obtain several classes of harmonic variational inequali-
ties, complementarity problems, absolute value harmonic inequalities and harmonic optimization
problems. This clear shows that the problem (2.3) is more general and flexible and includes the

previous ones as special cases.

Definition 2.5. The bifunction F(.,.) and the operator T is said to be:
(a) jointly monotone with respect to ®(.,.), if
v uv

- )+ F(Tv,
u—v v—1u

F(Tu, ) <0, VYu,veCQC,.

(b) jointly pseudomonotone with respect to ®(.,.), if
v uv

u
>
F(Tu,u_v)+<D(A(u),u_v)_0
>
uv uv
F(T DA > v .
(v,v_u)—i— ( (v),u_v)_O, u,veCy

(c) partially relaxed strongly jointly monotone with respect to ®(.,.), if there exists a constant y > 0 such
that

F(Tu, =
u —

vz
F(T r < - 2/ v 'Y .
v)+ ( vz—v) yllu -zl u,0,z€Cy

Note that for z = u partially relaxed strongly jointly monotonicity reduces to jointly monotonic-

ity. This shows that partially relaxed strongly jointly monotonicity implies jointly monotonicity,

but the converse is not true.

Lemma 2.1. Yu,v € H,
2(u, vy = llu + ol = |lul* - [[oll*. (2.12)

Definition 2.6.  Let f be a differentiable harmonic convex function. The bifunction B(.,.) is called
harmonic Bregman distance function, if
uw

B(w,u) = f(w) — f(u) = (f' (u), Y, Yu,w e Cy.

u-—w

If the functions E is differentiable strongly harmonic convex function, then

B(w,u) = f(w) = f(u) = (f"(u)

where B > 0 is a constant. It implies that, for strongly harmonic convex function E(u), the

uw
) > Bllw — ull?>, Yu,weC,

7
u-—w

harmonic Bregman distance function B(.,.) is nonnegative. Consequently, B(w, u) = 0, if and only
ifu=w,Yu,w e Cy.

For the differentiable strongly convex, we have:
Lemma 2.2. [44] A differentiable function f is harmonic convex, if and only if,

(f'(v) —f'(u),uu—_vv> >0, Vu,veC
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Applying the Lemma 2.2, we introduce the following new general distance function
uv
u —_—

M(v,u) = (M(v) - M(u), v>' Yu,v € Cy,

and for the strongly monotone operator M with constant > 0, if

M(o,u) = (M(2) = M(u), =) > fllo—ul, Vu,0€C),

u
which is called the modified distance function. It is an interesting open problem to explore the
applications of this equivalent modified distance function in information sciences, data analysis,
machine learning, artificial intelligence, optimization and variational inequalities. It is important
to emphasize that various types of function f give different harmonic Bregman distance function.
We give the following important examples of some practical important types of harmonic convex
function f and their corresponding Bregman distance functions.

Examples

(1) For convex function f(v) = [o|?, the
B(v,u) = |lv - ull®>, Yu,veH,

is the squared Euclidean Bregman distance function (SE).

(2) If the Shannon entropy f(v) = ). ; vilogv; is a differentiable harmonic convex function,
then its corresponding harmonic Bregman distance function is given as

n

B(v,u) = Z:(vz-{logvi—logui}+(vi_uiJr il ) log it — Vill; ))

Ui —0; U —0;
= i i i i

n
B Z(Uilog(%)+(vi_ui+_?fllv‘)10gui— Oithi )),

u Uu; —0;
= i i i

This distance is called the harmonic Kullback-Leibler distance (KL), which may play a
very important tool in several areas of applied mathematics such as information, data

analysis and machine learning.

(3) If the Burg entropy f(v) = —X._,loguv; is a differentiable harmonic functions, then its
corresponding harmonic Bregman distance function given as

n

U [
B(v,u) = Z(—log; + u'—v')'

i=1

is called the harmonic Itakura-Saito distance (IS) and appears to be new one. It is not
symmetric, thatis, B(v, u) # B(u,v). One of the advantages of the Itakura-Saito divergence is
its scale invariance which means that B(Av, Au) = B(u,v), for any number A. This makes ita
very suitable measure for the comparison of audio spectra. One can explore the applications
of this harmonic Bregmann distance function in data analysis, the information theory

and machine learning. These harmonic Bregaman distance functions may inspire further
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research and applications in various branches of risk analysis, transportation, computer
aided design, random, quantum calculus, fuzzy systems and other related optimization

programming problems.

Remark 2.1. It is a challenging problem to explore the applications of harmonic Bregman distance function
for other types of nonconvex functions such as biconvex, k-convex functions, preinvex functions and other

variant forms of convex functions.

3. INErRTIAL METHODS AND CONVEREGENCE ANALYSIS

In this section, we suggest and analyze some iterative methods for solving bifunction harmonic
variational inequality (2.3) using the auxiliary principle technique of Glowinski, et. al. [9], which
is originally due to Lions and Stampacchia [13], as developed by Noor [18,20-23] and Noor
et.al. [24-32,34,41,43,44]. We apply the auxiliary principle technique involving with Bergman
functions [51] and arbitrary operator [18] to suggest hybrid inertial type maximal point iterative
methods for solving the (2.3).

For a given u € Cy, satisfying (2.3), consider the auxiliary of finding w € Cj, such that

vw , , vw
PE(T(w + n(u—))), =2 ) + (E'(w) ~ E'(2), -22)
+p®@(A(w + n(u-w))), inw) >0, YoeC, (3.1)

is called the auxiliary harmonic variational inequality. where p > 0 is a constant and E’(u) is the
differential of a strongly harmonic convex function E(u) at u € K. Clearly, if w = u, then clearly w
is solution of the problem (2.3). This observation enables us to suggest and analyze the following

iterative method for solving (2.3).

Algorithm 3.1. For a given ug € H, compute the approximate solution u, 1 by the iterative scheme

ou , , ou
PF(Ttts1 4 (it = 1), =) 4 (E (1) — E' (i), —
U= Up41 U= Upt1
OUp+1
+pq>(A<Mn+1 + T](Mn - un-i—l)/ ) >0, Yve Ch/ (32)
U= Upt

where tho > 0, nin|0, 1] are constants. Algorithm 3.1 is called the hybrid proximal point method.
For 1 = 0, Algorithm 3.1 reduces to the method for solving the problem (2.3).

Algorithm 3.2. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

OUp4+1 ’ ’ Oln+1
F T 7 E _E 7
pF(Tuni — ”n+1) + (E" (un11) (un) Uty
ou
+pq)(A(un+l)/ s ) 2 0/ Yo e Ch/ (33)
U= Up+1
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where p > 0is a constant. Algorithm 3.2 is called the proximal method for solving problem (2.3).

(). For ®(Au, =) = ®(Au; %), Algorithm 3.2 collapses to:

Algorithm 3.3. For a given ug € H, compute the approximate solution u,q by the iterative scheme

OUp 1

OUn 1 ’ ’
F T 7 E - E 7
pF(Tupi — ”n+1) + (E" (un11) (un) Oty

OlUp41
U= Up+1

D). IfF(Tu, #%) = B(Tu, %0 —u) and ®(Au, %) = W(Au; %) then

7 u—v 7 u—v

+p<I>(A(un+1); ) >0, Vved(C. (34)

Algorithm 3.2 collapses to:

Algorithm 3.4. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

OUp+1 ’ ’ Oln+1
B(Tup, B (1s1) - E (1), 4L
P (T, 22 () ~ ), -2
ou
+PW(A(ttps1); —=) 20, Vo eCy.
U—Upt1

). If &(u, A(u), =) = 0, then Algorithm 3.2 collapses to:

Algorithm 3.5. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

OUn 41 ’ ’
F T 7 E _E ’
PR (i1 2225 ) B ) ~ ), S22

(V). For W(Tu, =) = 0, Algorithm 3.4 reduces to:

OUp 1

) VYoeCy. (3.5)

Algorithm 3.6. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

OUp 1 ’ ’
B(T E —-E
p ( Unt1, — un+1) + < (“nJrl) (uﬂ)/ U — Uy

OUp 41

Y VYove(y.

In brief, for suitable and appropriate choice of the operators and the spaces, one can obtain
a number of known and new algorithms for solving variational-like inequalities and related
problems.

We now consider the convergence analysis of Algorithm 3.2.

Theorem 3.1. Let F(.,.) and the operator T be jointly pseudomonotone with respect to ®(.,.). Let E be
differentiable strongly harmonic convex function with module p > 0. Then the approximate solution 1,1
obtained from Algorithm 3.2 converges to a solution u € Cy, satisfying (2.3).

Proof. Let u € Cj, be a solution of (2.3). Then

")+ B(A(w)

F(Tu, — )>0, VYveCy,

u-v
implies that
uv

F(TU ) + ®(A(v), )>0, VYoeCy,, (3.6)

u—v
since F(., .) is jointly pseudomonotone with respect to O(, .).
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Taking v = 1 in (3.3) and v = u,41 in (3.6), we have

Ul / / Ulp+1
F(Tity 1, ——t E E (), 2t
p ( Up+1 U— i1 ) + < (un—i-l) (un) U— Uyt
Uy
> —pp®(A(upi1), ———).
U—=Upt1
and
UlUy1 UUpy41
~F(Titys1, —2) = pF(Tity 11, —=2—) > 0.
—Unt1 U—=Upt1
We now consider the Bregman function
uw

B(u,w) = E(u)—-E(w)—(E'(w), ) = Bllu—wll?,

w—u
by using the strongly harmonic convexity of E.

Now combining (3.7) and (3.8), we have

, Uyl
B(”r un) - B(u/ ”nJrl) = E(unJrl) - E(un) —(E (unJrl)/ u«tl—rf;
n n
, , Uy
H(E (tps1) = E (uy), =241
U—=Upt1
2 ’ ’ UnUpta
> Blluysr = unll” +<E" (upg1) = E' (un), ————
U—=Up1
uu
> Bllitns1 = unll® = pF(Ttty 1, ——)
U—=Unt1
Uy i1
—pP((A r )
(A1, 2

2
> ,B”un—i-l — ||,

where we have used (3.8).

(3.7)

(3.8)

If uy,41 = uy, then clearly u, is a solution of the bifunction hemivariational inequality (2.3).

Otherwise, it follows that B(u, u,) — B(u, t,41) is nonnegative and we must have

lim {1 — unll = 0.
11— 00

Now using the technique of Zhu and Marcotte [51], it can be shown that the entire sequence {u,}

converges to the cluster point u satisfying the bifunction harmonic variational inequality (2.3). O

It is well-known that to implement the proximal point methods, one has to find the approximate

solution implicitly, which is itself a difficult problem. To overcome this drawback, we now

consider another method for solving (2.3), which is a special case of Algorithm 3.1.

(V). Forn =1, Algorithm 3.1 reduces to

Algorithm 3.7. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

VU1 OUp41

pF(Tuy, )+ (E"(uns1) — E'(un),

Upp1— 0 V= Uptq

u (4
+pP(A (), _’T_U), Yo € Cp,
n

(3.10)
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which is called the implicit iterative method for solving the problem (2.3).
To implement Algorithm 3.7, we use the predictor corrector technique to suggest the following
two step method for solving the problem (2.3).

Algorithm 3.8. For a given uy € H, compute the approximate solution u,.1 by the iterative scheme

w0 , , wy,0
F T ’ E - E ’
pF(Twy U—un+1) +  (E'(tnt1) (wn) vty

> —p®(Aw,, — ), Vv eCy,

0= Unt1
0Wy ’ ’ OWn
F(T E —E
1% ( un/v_wn) + (wn) (un)/v_wn>

> —pD(Auy, _Wn? ), YveCQC.

0 —Wnt1

(VI). Note that, for ®(.,.,.) = W(,;.), Algorithm 3.8 reduces to:

Algorithm 3.9. For a given uy € H, compute the approximate solution u,.1 by the iterative scheme

W0 , , Wy0
F T ’ E _E ’
pF(Twy 0ty + (E'(uns1) (wy) vt
> —p®(Awy; Wn® ), YoeCQy,
0= Unt1
Wy ’ ’ OWn
F(T E —E ,
HE (T, =22 B () = E' (), =)
> —pD(Auy; Wn® ), YveC,
0 —Wnt1

which is called the predictor-corrector method.

(VI). If F(Tu, %) = (Tu, 7%) and W(Au, =) = (Au, %), then Algorithm 3.9 collapses to

7 u-v 7 u-v ’ u-v
the method for solving the harmonic variational inequalities (2.4).

Algorithm 3.10. For a given ug € H, compute the approximate solution u, 1 by the iterative scheme

W, 0 , , W, 0
p(Tw,, ———) + (E'(un41) — E' (wy), ——
U= Up41 U= Upt1
> —p(Awy, —2 ), Vo eC,
U= U1
Wy ’ ’ 0Wn
Tu, —— E —E
[~1< u”'v—wn> + | (wn) (un)/v_wn>
> —p(Auy, %L Yo € Cy,.
U—Wni1

(VII). If ®(A(u), X&) = 0, then Algorithm 3.7 reduces to the following iterative method for

/7 u-v
solving with bifunction harmonic variational (2.11).
Algorithm 3.11. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

UUp41 OUp41

pF(Tuy, )+ (E"(uns1) —E'(un),

Y>>0, VYve(Cy, (3.11)
Upy1 —0 U= Upt1
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Using the technique of Theorem 3.1, one consider the convergence analysis of Algorithm 3.7.

(IX). Ifn =1, then Algorithm 3.1 collapses to finding u € H such that

Algorithm 3.12. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

U1+ (Un | Ol , , V41
F(T E CE (1), L
pR(T(Ur L), P G (u,0) - B/ (), S
Lo (A(ML T Py s vp e, (3.12)

7
2 0= U1

Algorithm 3.12 is called the hybrid mid-point proximal point method.

In a similar way, for suitable and appropriate choice of the operators and the spaces, one can
obtain various known and new algorithms for solving bifunction harmonic variational inequalities

and their variant forms.

We again apply the auxiliary principle technique to consider some more approximate schemes

for solving the problem (2.3), which does not involve the Bregman function technique.

For a given u € Cj, satisfying (2.3), consider the problem of finding w € Cj, such that

pP(T(w%—n(u—w))),% +{(w—u,v—w)

uw

> —p®P(A(w+n(u-w))), ) >0,Yv e Cy, (3.13)

where p > 0,1 € [0, 1] are constants.
Inequality of type (3.13) is called the auxiliary bifunction harmonic variational inequality. Clearly,
if w = u, then w is a solution of (2.3). This simple observation enables us to suggest the following

iterative method for solving (2.3).

Algorithm 3.13. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

Uyu
F(T (g1 + 7(thn = thns1)), ——21) 4 1 = 14, 0 = 1)
0= Upt1
Uy
> —p®(Atusr + 1 = thns1)), L’jjl ), Yo € Cj. (3.14)
n

Algorithm 3.13 is called the hybrid proximal point algorithm for solving the problem(2.3).
Special Cases
We now consider some cases of Algorithm 3.13.

(X). Forn =0, Algorithm 3.13 reduces to:
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Algorithm 3.14. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

PF(Tup 1, M) + (Upg1 = Un, U = Upy1)
Uy — Up+1
YD (A1, =L o e O (3.15)
Uy — Upt1

(XI). If n =1, then Algorithm 3.13 reduces to:

Algorithm 3.15. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

uyu
<PF(Tun/ n—n—i-l) + (Upp1 — Up, 0 — Upi1)
U—Upt1
+pP(Auy, M), Yo € Cy,.
—Un+1

(XI). Ifn =1, then Algorithm 3.13 collapses to:

Algorithm 3.16. For a given ug € H, compute the approximate solution u,.1 by the iterative scheme

u +u Uy
PP(T( 1’l+12 - )/ nonil ) + <un+1 — Uy, 0— un+1>
Up — Up41
+p¢(A(un+12+ uTl )’ unun-i-l ),V'Z] c Ch,
Up — Un41

which is called the mid-point proximal method for solving the problem (2.3).
(XII). If o(.,.) =0, then Algorithm 3.13 reduces to:
Algorithm 3.17. For a given ug € H, compute the approximate solution u, 1 by the iterative scheme

UpUp41 )

PF(T(ups1 + 1ty — tty1)), +Upsq — Uy, 0 —tyr1) =20, YoveCy.

Up — Upt1
for solving bifunction harmonic variational inequality.

We now consider the convergence criteria of Algorithm 3.14.

Theorem 3.2. Let F(.,.) be jointly pseudomonotone with respect to ®(.,.). Then the approximate solution
U1 obtained from Algorithm 3.14 converges to a solution u € K satisfying (2.3), if

1 = ull® < ity = ul® = [[1t1 = 0> (3.16)
Proof. Let u € Cj, be a solution of (2.3). Then

F(Tu,

)+ o(Au,
u-—-—o u

° )20, YoeC,

v
implies that
v uv

)+ @ (Ao,
u-—-o u-—-o

F(To, )>0, VYveCy, (3.17)
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since F(.,.) is jointly pseudomonotone with respect to ®(., .).

Taking v = u in (3.15) and v = u,,11 in (3.17), we have

UpUp41
F(T _—
( Up+1, U— ty1
UpUpni1
(U1 = Up, th = Upg1) > —pP(Atty 1, ———— (3.18)
U—=Upt1
and
Uly41 Uy 1
F(T _— DA — ) >0. .19
( un+l/u_un+1)+p ( un+1/u_un+l)—0 (3.19)
Combining (3.18) and (3.19), we obtain
(Up1 = Un, U — Upt1)
> ~F(T (1), ) — p®(Attys1, —L) > 0, (3.20)
U—Up41 U—=Upt1
Setting u = u — 1,41 and v = u, 1 — u, in (2.12), we obtain
21 = v, 1 = 1) = ||t = il P = N1t = s i1 [P = it 1 — . (3.21)
Combining (3.19), (3.21) and (3.20), we have
1 — ull® <t = wl® = lltngr — uall?,
the required result (3.15). m|

Theorem 3.3. Let H be a finite dimensional space and all the assumptions of
Theorem 3.2 hold. Then the sequence {un};o given by Algorithm 3.14 converges to a solution u of (2.3).

Proof. Let u € Cj, be a solution of

—~~

2.3). From (3.15), it follows that the sequence {||lu — u,l} is
s

is bounded. Furthermore, we have

—_—

nonincreasing and consequently {u,

2 2
241 — unll® < lluo — ull5,

gk

n=0

which implies that
7}1_1;1010 letn 1 — unll = 0. (3.22)

Let 71 be the limit point of {un};o ; a subsequence {un].}jo of {un};o converges to 71 € H. Replacing wy,

by u, ;in (3.15), taking the limit 7; — oo and using (3.22), we have

A A

)+ ®(An, —= >0, YoeC,

!
F(Ti, —
v—1 v—1

which implies that I solves the bifunction harmonic variational inequality (2.3) and
k1 = ull? < Nt = ull?.
Thus, it follows from the above inequality that {u,}; has exactly one limit point 7 and

].im (un) - ﬁ.

n—-oo
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the required result. m]

We again consider the auxiliary principle technique to suggest some hybrid inertial proximal
point methods for solving the problem (2.3).

For a given u € Cy, satisfying (2.3), consider the problem of finding w € Cj, such that

(pF(T(w—f—n(u—w)),%) +(w-u+a(u—-u),v-w)

FO(A®w + n(w -1u)), —

ww> >0, YoeC, (3.23)

where p > 0,a, 1, € [0, 1] are constants.

Clearly, for w = u, w is a solution of (2.3). This fact motivated us to suggest the following
inertial iterative method for solving (2.3).

Algorithm 3.18. For given ug, u; € H, compute the approximate solution u,1 by the iterative scheme

UuqU
PE(T (1 + 0ty = tni1)), ——"0) g1 = iy + @ty — 1,0 — Ui s1)
Up — Up41
Uy
> —pD(A((unr1 +n(un — tlny1)), n—nﬂ), Yo € Cy.

Uy — Up+1

which is known as the hybrid inertial iterative method.

Note that for « = 1, Algorithm 3.18 is exactly the Algorithm 3.14.

(IW). If n =1, then Algorithm 3.18 reduces to:
Algorithm 3.19. For given ug, u; € H, compute the approximate solution u,1 by the iterative scheme

Uy
PF(Tity, — =) g =ty + @ty = thy1,0 = Uy 1)

Uy — U1
> —p®(A(uy), =)y € Gy
Uy — Up41

which is known as the explicit inertial iterative method.
(W). For = 1, Algorithm 3.18 collapses to:

Algorithm 3.20. For given ug, u; € H, compute the approximate solution u,1 by the iterative scheme

u +u Uy
pF<T( n+12 k ), il ) + <un+1 —Up + 01(“71 —Up-1,0— un+1>
Up — Up41
u u
> —pp(a(tt Uy Wittt )y o)

4
2 Up — Upt1

(WI). For 7 = 0, Algorithm 3.18 reduces to:
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Algorithm 3.21. For given ug, u; € H, compute the approximate solution u, 1 by the iterative scheme

UnUpy1

PF(Tity 1, ——2) 4 (1 = U + @ty = U1, 0 = Uy 1)
n— Unt+1

> —p®(Aty1), ), Yo e Gy

Up — Up41

which is known as the implicit inertial iterative method.

Using essentially the technique of Theorem 3.2, Theorem 3.3 and Noor [10], one can study the

convergence analysis of Algorithm 3.21.

We now apply the auxiliary principle technique involving an arbitrary operator M to consider
some hybrid approximate schemes for solving the problem (2.3), which contain the Bregman

function technique as special case. This technique was introduced and considered in Noor [17].

For a given u € Cj, satisfying (2.3), consider the problem of finding w € Cj, such that

pE(T(w +n(u-w))), % + M(w) —M(u) +a(u—u),v—w)

> —p®d(A(w + n(u—w))), u”_ww) > 0,Yv € Cy, (3.24)

wherep >0, >0,n€ [0,1] are constants and M is an arbitrary operator.

Clearly, for w = u, w is a solution of (2.3). This fact motivated us to suggest the following

inertial iterative method for solving (2.3).

Algorithm 3.22. For given ug, u; € H, compute the approximate solution u, 1 by the iterative scheme

UyUu
PF(T (1t 1 + 11ty = thn41)), ——) 4+ (M (1t 11) = M(ut) + (it = iy 1,0 = thy 1)
Up — Up41
Uuyu
> —p@(A((unr1 +n(un = tiny1)), n—”“), Yo € Cy.
Up — Up+1

which is known as the hybrid inertial proximal point method.
If M(u) = E’(u), the problem (3.24) reduces to the following new auxiliary problem, which contains
the problem (3.13) as a special case.
For a given u € Cy, satisfying (2.3), consider the problem of finding w € Cj, such that

pF(T(w—kn(u—w))),% +(E'(w) —E'(u) + a(u—u),v—w)

> —p®(A(w + (- w))), ——

) =0,YveCy, (3.25)

where p > 0,a > 0,1 € [0, 1] are constants and E’ is the differential of the strongly harmonic convex
function.
Clearly, forw = u, wisasolution of (2.3). This fact motivated us to suggest the following inertial

iterative method for solving (2.3).
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Algorithm 3.23. For given ug, u; € H, compute the approximate solution u, 1 by the iterative scheme

UuyU , ,
PF(T (1t 1 + 11ty =t 41)), ——=F) 4 (B (1) = E (i) + (1t = thy_1,0 = thy 1)
Uy — Up+1
Uy
2 _pq)(A((un—i-l + n(un - un+1))/ n—n+1), Yov € Cy,.
Up — Up+1

which is known as the hybrid inertial proximal point method.

Remark 3.1. For different and appropriate values of the parameters 1, a, bifunctions F(.,.), ®(., .), operators
T, A, M harmonic convex set Cy, and spaces, we can obtain a wide class of inertial type iterative methods for
solving the harmonic variational inequalities and related optimization problems. This shows that proposed

Algorithms are quite flexible, unified and general ones.

Conclusion. We have considered and investigated some new classes of bifunction harmonic
variational inequalities in this paper. It is shown that several important problems such as harmonic
complementarity problems, system of harmonic absolute value problems and related problems
can be obtained as special cases. The auxiliary principle technique is applied to suggest several hy-
brid inertial type methods for finding the approximate solution of bifunction harmonic variational
inequalities. Convergence criteria of the proposed methods is investigated under suitable weaker
conditions. We note that this technique is independent of the projection and the resolvent of the
operator. It is an interesting open problem to explore the applications of harmonic variational in-
equalities in various branches of pure and applied sciences and develop numerical implementable
methods. It is an interesting problem to implement these methods numerically and compare with
other iterative schemes.
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