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Abstract. The aim of this paper is to investigate the asymptotic behavior of the forward-backward algorithm for solving
null-point problems governed by two maximal monotone operators. An application to the split feasibility problem is also sated.
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1. INTRODUCTION AND PRELIMINARIES

Throughout, H is a real Hilbert space with inner product (-,-) and induced norm || - ||. Notations not
explicitly defined here are standard.
Recall that the graph, gphA, of a set-valued operator A : H — 2 is given by

gphA = {(x,y) € H xH;y € A(x)}.

Recall that the mapping A is monotone if (x —x',y —y') >0, V(x,y) € gphA,V(¥',y') € gphA. A is said to
be maximal monotone if it cannot be properly extended without destroying monotonicity. The inverse of
A is defined via its graph by gphA~! = {(y,x) € H x H;y € A(x)} and the resolvent of A with parameter
Y>0is J‘{,‘ = (I4yA)~'. This resolvent is not only always single-valued, but also firmly monotone (and
thus Lipschitz continuous), namely

(y () =J7 () x =) = |y () =y )%, Vxy € H.

Moreover, the resolvent has full domain H precisely when A is maximal monotone.
Now, let A and B be two maximal monotone operators on H with A cooercive. In this paper, we will be
concerned by some convergence results of a split algorithm for solving the following null-point problem

find x* € H such that 0 € (A + B)(x"). (1.1)

An inclusion problem which subsumes a wide spectrum of problems in nonlinear analysis. Remember
that an operator A is cocoercive if there exists T > 0 such that

(Ax) —A),x—y) 2 TlIA(x) —AD)|?, VxyeH. (1.2)
We recall the two following facts.
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Fact 1. The resolvent of an operator B is firmly nonexpansive if and olny if, for every x,y € H and v > 0,
197 (e) = I I < e =y 112 = [[(2 =95 (x) = (T = I7) ). (1.3)

Fact 2. Using the resolvent operator, we can rewrite problem (1.1) as a fixed point equation
X = Jf(x* — YAX"), (1.4)

for some y > 0.

The forward-backward algorithm (or prox-gradient method) is to solve this fixed point equation via
the iteration

X1 =Ty (i — YeAxy), (1.5)

where 7 is a stepsize.
Fact 3. The resolvent of any maximal monotone operator B verifies the following so-called resolvent
inequality
1 ¢

JB(x) :Jg(ngr( -3

5 )Jg (X)) , (1.6)
for every x € H and every o, 3 > 0.

After revisiting some convergence properties of (1.5), we propose two convergence rate results based
on bounded linear and bounded Hélder regular assumptions. An application to split feasibility null-point

problems is stated and a remark on a possible extension to general null-point problems is also suggested.

2. THE MAIN CONVERGENCE RESULTS

Now, we are in a position to state and prove some convergence results. To begin with, let us establish
the following key inequality that will be noted (x).

Proposition 2.1. Let ¥, €]0,21], A, B be two maximal monotone operators with A a T-cocoercive opera-
tor and assume that (1.1) possesses at least one solution. Let (xy)remv be the sequence defined by (1.5).

Then, we have the following estimate

b SINTEN 2T % |
27 27

Proof. Let x* be a solution of (1.1). In view of relations (1.3) and (1.5) and according to the firm

e = x> < e —x*[|* — 27| Ady, — Ax* — e — Xt || (*)

nonexpansiveness property of the resolvent operators, we can successively write

resr =X 1 < (1O — WeAoe) — (8" — BAX), e — x*||* — || (e — WeAxe — xe41) + RAx |

<o —x) = (A — Ax) 1P = | (e —xe1) — W (A — Ax) |2
<l =P = 2% (Axi — Ax® o — X)) — [ — X |12
+ 2% (Axe — AX", X — Xiq 1)
< o =X [P =23 Ax — AP = [l — x|
+ 2% (Axk — AX", X — Xpey1)
= =P = 2l — Ax - EEL2
T
- ZTZ;YkHXk—kaHQ-

This completes the proof. U
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Throughout Q will denote the solution set of (1.1).

Proposition 2.2. If we suppose that Y. €]€,2T — €| for some given € > 0 small enough, then we obtain
the classical convergence results, namely, (xi) is Fejer monotone with respect to €, bounded and asymp-

totically regular, and (Axy) norm converges to Ax*. Moreover, (x;) weakly converges to some solution of

(1.1).
Proof. From (%) and the conditions on the sequence of parameters (), we have

_ 2
P 21_||xk X"

[Pricst = 27|12 < e — 271> — 2€ 7| Ax — Ax" —

This implies that the sequence (||x; —x*||?) is no increasing and thus it converges, which implies in turn
the boundedness of the sequence (x;). We also directly obtain that Y5, ||xx — x4 1]|> < +oo as well as
that limy_, ;o [|Axx — Ax*|| = 0. On the other hand, (1.5) can be rewritten as

X — Xk+1
Ye

Since A is Lipschitz continuous, we obtain by passing to the limit on a subsequence of (x;) converging

— (Axk — Axi1) € (A+ B)xpsr. @2.1)

to a weak-cluster point ¥ in (2.1) and by taking into account that A + B is maximal monotone and thus its
graph is weakly-strongly closed, that

0€ (A+B)x.

Thus % belongs in Q and the weak convergence of the whole sequence follows then by the celebrate
Opial’s Lemma. 0

Now, let us now focus on the linear convergence of (1.5). To that end, we consider the bounded linear
regular assumption, namely, for some ¢ > 0 and for every x € H, we have

d(x,Q) < o|lx—JB(x — Ax)||. (2.2)

To begin with, let us prove the following key inequality: for all x,z € H, 1l a, 8 > 0, we have

o
Hx—fé(eraZ)llS(1+|1—E!)\IX—JE(X+BZ)II~ (2.3)
Indeed, using the resolvent equation, we can write
(04
Va(e+az) = J5(x+B2)| = HJQ(HOCZ)—JQ(B(H&)

(01
+ (I—B)JE‘(HBZ))II

o A
< 1= Zllxk—Jg &+ B2l

B

On the other hand, we also have

VaGc+az) =I5+ o)l = [l(x—Ja(x+az)) — (x—J5(x+B2))|
e = Jg(x+ az)|| — [l = T (x + B2) .

Y

Combining the two last inequalities, we obtain the desired inequality immediately.
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Proposition 2.3. Let A,B be two maximal monotone operators with A a T-cocoercive operator. Let

Y €)€,2T — €| and assume that (2.2) is satisfied. Then, the sequence (x;) generated by (1.5) converges

linearly to some x* which solves (1.1) and we have
e — x*|| < 25 2dist(x0,Q), Vk € N,
X is defined in the proof.

Proof. From (%), we directly infer

21— Y%
27

Using (2.3) with x = x;,z = —Ax;, & = 1 and B = 7, we obtain relation (xx) below

distz(xk+1,§2) Sdistz(xk,Q)— ||xk—xk+1||2.

1
e = I (i — Ao || < (1411 = %ank —Jy (X — Ax) |

1
= (141 = —])llxx — 1 []-
Ye
The latter combined with (2.2) yields
dist*(x, Q) < &2||xx —JB(xp — Axp)|)?
I \2
= (o0 + 11— ) v —xeal?
< (Gmax(l%)) 2% = X117

which in the light of (2.5) and by taking into account conditions on %; yields
€

dist*(x1,Q) < (1 — 2)distz(xk,ﬂ).

27(omax(2,1))
Consequently, one has

dist (xp+1,Q) < x%dist(xk,Q),
from which we infer, thanks to [[1], Theorem 5.12], that

‘
|l —x*|| < 2x2dist(xp,Q),

. _ - £
with ¥ = max (0, 1 721(6max(2 1)>2)'

e

2.4)

(2.5)

O

Now, we will propose another convergence rate result based on the bounded Hélder regularity hypoth-

esis. Namely, we assume that there exists 1 € (0,1) such that, for every x € H,
d(x,Q) < ollx—Jf (x—Ax)|",

for some o > 0.
We obtain the following result.

(2.6)

Proposition 2.4. Let A,B be two maximal monotone operators with A a T-cocoercive operator. Let

Y €]€,27T — €[ and suppose that (2.6) is satisfied. Then, for all k € IN, the following estimate holds

dist® (x,, Q) < dist* (x, Q) (1 +ndist™ (x0,Q) <2;k>> i
)

27071 max(2,1
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Proof. Similarly, by combining inequality (xx) with the bounded Holder regularity assumption (2.6), we
obtain

1
diSlZ(Xk, Q) < szaXZn (2, %) ka — Xk+-1 Hzn .

Tanking into account (2.5) and conditions on the parameters ¥, we infer
€

dist*(xp1,Q) < dist® (x, Q) — distn (%, Q).

2167 max2(2, 1)
The claimed estimate follows by applying [[2], Lemma 6, page 46]. O

Remark 2.1. It is worth mentioning that our analysis can be applied to the problem of minimizing
the sum of two proper convex lower semicontinuous functions f and g, g being differentiable with a
L-Lipschitz gradient (which, in this case, is well-known to be co-coercive with constant %). Just take
B = df and A = Vg, the subdifferential and the gradient of the functions f and g respectively. Like-

wise, by setting B = N¢ the normal cone of a closed convex set and A =1 — T with 7T, for instance,

1—-x
2

&-cocoercive, rspectively), we can apply our analysis to the variational inequality (I — T)x* + N¢(x*) 5 0

Kk-strictly pseudocontrative or &-strongly pseudocontractive (the operator I — T is -cocoercive and

which amount to finding x* such that x* = Pc o T (x*), P being the projection onto the set C.

3. FEASIBILITY NULL-POINT PROBLEMS
Feasibility null-point consists of finding x* € H; such that
0€B(x*)and 0 € C(Tx"), 3.

where B, and C are two maximal monotone operators defined on two real Hilbert spaces Hy,H,, re-
spectively, and T : H; — H, a bounded linear operator. Problem (3.1) is equivalent to finding x* such
that
0€ T*(I—JS)Tx* + Bx*,

A > 0 and T* being the adjoint operator of 7', see, for example, [[3], Lemma 3.3]. Moreover A := T*(I —
Jg)Tx* is W—coooercive, see, for example, [4]. As a direct application, for instance, of Proposition 2.3
gives

e —x*|| < 2x2dist(x0,Q), VkeEN, (3.2)

with ¥ = max (0, 1— %)
Z(Gmax(Z 1))

Remark 3.1. Now, we can solve a general split null-point problem, namely,
0e (B+C)x", (3.3)

with B,C two general maximal monotone operators. The key is the use of the smoothing of one of the
two original operators by its Yosida approximate which is always cocoercive. Namely, we may consider
the following approximate problem

0€ (B+Cy)x;, 3.4)

where C) is the Yosida approximate of C. This is a relevant approximation, since in addition to the fact
that C;, is A-cocoercive, we have that B+ C; graph converges to B+ C when B+C is a maximal monotone
operator and it was established, for example, that if x* is a limit point of the family {x3,A — 0} and if
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we assume that {C; (x3),A — O} is bounded, then x* solve (3.3), see [5]. If in addition C is strongly
monotone and x* the soultion of (3.3), by [5]-Theorem 3, we also have the following estimate

ke, =]l < o(V2).
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